


Inary differential equations 




ORDINARY DIFFERENTIAL 
EQUATIONS ' 


BY 

E. L. INCE 

PROFESSOR OF PURE MATHEMATICS IN THE EGYPTIAN ONIVSRSITY 


H'/Tjff DIAGRAMS 


DOVER PUBLICATIONS 
NEW YORK 
1944 



FIRST AMERICAN EDITION 
BY SPECIAL ARRANGEMENT WITH 
LONGMANS, GREEN AND CO 


PRINTED IN THE USA. 



PREFACE 

A, 

Tv accordance with the tradition which allows an author to make his preface 
rather as an epilogue, I submit that my aim has been to introduce the 
nt into the field of Ordinary Differential Equations, and thereafter to 
lude him to this or that standpoint from which he may see the outlines 
T unexplored territory. Naturally, 1 have not covered the whole domain 
' the subject, but have chosen a path which I myself have followed and 
und interesting. If the reader would pause at any point where I have 
irried on, or if he would branch off into other tracks, he may seek 
guidance in the footnotes. In the earlier stages I ask for little outside 
knowledge, but for later developments I do assume a growing familiarity 
with other branches of Analysis. 

For some time I have felt the need for a treatise on Differential Equations 
whose scope would embrace not merely that body of theory which may now 
be regarded as classical, but which would cover, in some aspects at least, 
the main developments which have taken place in the last quarter of a 
century. During this period, no comprehensive treatise on the subject has 
•^^n published in England, and very little work in this particular field has 
: a carried out ; while, on the other hand, both on the Continent and in 
nerica investigations of deep interest and fundamental importance have 
en recorded. The reason for this neglect of an important branch of 
;alysis is that England has but one school of Pure Mathematics, which 
nplies a high development in certain fields and a comparative neglect of 
thers. To spread the energies of this school over the whole domain of 
ure Mathematics would be to scatter and weaken its forces ; consequently 
s interests, which were at no time particularly devoted to the subject of 
differential Equations, have now turned more definitely into other channels, 
and that subject is denied the cultivation which its importance deserves. 
The resources of those more fortunate countries, in which several schools 
^ the first rank fiourish, are adequate to deal with all branches of 
^ihematics. For this reason, and because of more favourable traditions, 
e subject of Differential Equations has not elsewhere met with the neglect 
hich it has suffered in England. 

In a branch of Mathematics with a long history behind it, the prospective 
nvestigator must undergo a severer apprenticeship than in a field more 
recently opened. This applies in particular to the branch of Analysis which 
before us, a branch in which the average worker cannot be certain of 
nning an early prize. Nevertheless, the beginner who has taken the pains 
acquire a sound knowledge of the broad outlines of the subject will find 
manifold opportunities for original work in a special branch. For instance, 
may draw attention to the need for an intensive study of the groups of 
unctions defined by classes of linear equations which have a number of 
lient featiues in common. 

Were I to acknowledge the whole extent of my indebtedness to others, 
lould transfer to this point the bibliography which appears as an appendix* 
at passing over those to whom I am indebted through their published 
ork, I fed it my duty, as it is my privilege, to mention two names in 
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particular. To the late Professor George Chrystal I owe my introduction 
to the subject ; to Professor E. T. Whittaker my initiation into research 
and many acts of kind encouragement. And also I owe to a short period of 
study spent in Paris, a renewal of my interest in the subject and a clarifying 
of the ideas which had been dulled by war-time stagnation. 

In compiling this treatise, I was favoured with the constant assistance 
of Mr. B. M. Wilson, who read the greater part of the manuscript and criticised 
it with helpful candour. The task of proof-correction had hardly begun 
when I was appointed to my Chair in the Egyptian University at Cairo, 
and had at once to prepare for the uprooting from my native country and 
transplanting to a new land. Unassisted I could have done no more than 
merely glance through the proof-sheets, but Mr. S. F. Grace kindly took the 
load from my shoulders and read and re-read the proofs. These two former 
colleagues of mine have rendered me services for which I now declare myself 
deeply grateful. My acknowledgments are also due to those examining 
authorities who have kindly allowed me to make use of their published 
questions ; it was my intention to add largely to the examples when the 
proof stage was reached, but the circumstances already mentioned made 
this impossible. And lastly, I venture to record my appreciation of the 
consideration which the publishers, Messrs. Longmans, Green and Co., never 
failed to show, a courtesy in harmony with the traditions of two hundred 
years. 

If this book is in no other respect worthy of remark, I can claim for it 
the honour of being the first to be launched into the world by a member of 
the Staff of the neAvly-founded Egyptian University. In all hutnility I 
trust that it will be a not unworthy foreninner of an increasing stream of 
published work bearing the name of* the Institution which a small band of 
enthusiasts hopes soon to make a vigorous outpost of scientific enquiry. 


Hf.liopolis, 

December^ 1920. 


E. L. INCE. 
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PPERENTIAL EQUATIONS IN THE REAL DOMAIN 




CHAPTER I 


INTRODUCTORY 


1*1. Definitions. — The term oequatio differentialis or (differential equation 
was first used by Leibniz in 1676 to denote a relationship between the 
differentials dx and dy of two variables x and Such a relationship, in 
general, explicitly involves the variables x and y together with other S 3 anl^ls 
a, h, c, . . . which represent constants. 

This restricted use of the term was soon abandoned ; differential equations 
are now understood to include any algebraical or transcendental equalities 
'^hich involve either differentials or differential coeffii^ents. It is to be under- 
ood, however, that the differential equation is not an identity.f 
Differential equations are classified, in the first place, according to the 
mber of variables which they involve. An ordinary differential equation 
sses a relation between an independent variable, a dependent variable 
ae or more differential coejfficients of the dependent with respect to 
jyj. idependent variable, A partial differential equation involves one 
dent and two or more independent variables, together with partial 
3ntial coefficients of the dependent with respect to the independent 
bles. A total differential equation contains two or more dependent 
bles together with their differentials or differential coefficients with 
ct to a single independent variable which may, or may not, enter 
'itly into the equation. 

he order of a differential equation is the order of the highest differential 
Ment which is involved. When an equation is pol^omial in aU the 
^ntial coefficients involved, the power to which the highest differential 
lent is raised is known as the degree of the equation. When, in an 
ry or partial differential equation, the dependent variable and its 
itives occur to the first degree only, and not as higher powers or products, 
quation is said to be linear. The coefficients of a linear equation are 
cjrefore either constants or functions of the independent variable or variables. 
Thus, for example. 


4.y=r«» 


VOL ordinary linear equation of the 8e(x>nd order ; 

(*+y)*f=x 

n ordinary non-linear equation of the first order and the first degree ; 

* A historioal account of the eariy developments of this branch of mathematios will 
lund in Appendix A. 

An example of a differential identity is : 

j is, in fact, equivalent to : 

^ da 
da 

3 


1 . 
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i>+(2)T=' 


dx^ 


is an ordinary equation of the second order which when rationalised by squaring 
both members is of the second degree ; 

dz . dz 

is a linear partial differential equation of the first order in t^o independent variables ; 


dx^ 

is a linear partial differential equation of the second order in three independent 
variables ; 

dx^ dy^ \dxdy) 

is a non-linear partial differential equation of the second order and the second 
degree in two independent variables ; 

udx -\-vdy -\~wdz ~0, 

where u, n, and w are functions of a?, y and 2 , is a total differential equation of the first 
order and the first degree, and 

x^dx^ -{^2xydxdy ~\-yHy^ —z^dz^—0 


is a total differential equation of the first order and the second degree. 

In the case of a total differential equation anyone of the variables maybe regarded 
as independent and the remainder as dependent, thus, taking x as independent 
variable, the equation 

udx-i-vdy-i-tvdz~0 


may be written 


, dy , dz _ 


or an auxiliary variable f may be introduced and the original variables regarded as 
functions of t, thus 


dx dy , dz _ 


1-2. Geoesis of an Ordinary Differential Equation. — Consider an equation 
(A) f{x, y, Cl, C2, . . c„)= 0 , 

in which x and y are variables and Cj, C2, . • are arbitrary and independent 
constants. Tins equation serves to determine t/ as a function of x ; strictly 
speaking, an n-fold infinity of functions is so determined, each function 
corresponding to a particular set of values attributed to Ci, Cg, . . c„. 

Now an ordinary differential equation can be formed which is satisfied by 
every one of these functions, as follows. 

Let the given equation be differentiated n times in succession, with respect 
to X, then n new equations are obtained, namely, 

S-+- 


'Jj. . . .. 


where 
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Each equation is manifestly distinct from those which precede it 5 
from the aggregate of w+l equations the n arbitrary constants Cj, 
can be eliminated by algebraical processes, and the eliminant is the differential 
equation of order n : 

It is clear from the very manner in which this differential equation was 
formed that it is satisfied by every function y=<f>{x) defined by the relation 
(A). This relation is termed the primitive of the differential equation, and 
every function y—<f>{x) which satisfies the differential equation is known as a 
soltUion,'\ A solution which in volves a number of essentially distinct arbitrary 
constants equal to the order of the equation is known as the general solutionJX 
That this terminology is justified, will be seen when in Chapter III. it is proved 
that one solution of an equation of order n and one only can always be found 
to satisfy, for a specified value of x, n distinct conditions of a particular type. 
The possibility of satisfying these n conditions depends upon the existence of 
a solution containing n arbitrary constants. The general solution is thus 
essentially the same as the primitive of the differential equation. 

It has been assumed that the primitive actually contains n distinct constants 

Cj* • • *, If there are only apparently n constants, that is to say if two or 
more constant can be replaced by a single constant without essentially modifying 
the primitive, then the order of the resulting differential equation will be less than 
n. For instance, suppose that the primitive is given in the form 

/{«, yy fe)} =0, 

then it apparently depends upon two constants a and 6, but in reality upon one 
constant only, namely b). In this case the resulting differential equation 

is of the first and not of the second order. 

Again, if the primitive is reducible, that is to say y, Cj, . . Cy^) breaks up 
into two factors, each of which contains y, the order of the resulting differential 
equation may be less than n. For if neither factor contains all the n constants, 
then each factor will give rise to a differential equation of order less than n, and 
it may occur that these two differential equations are identical, or that one of them 
admits of all the solutions of the other, and therefore is satisfied by the primitive 
itself. Thus let the primitive be 

y*—(a-hb)xy-habx^~0 ; 

it is reducible and equivalent to the two equations 

y—ax~0y y—bx—Oy 

each of which, and therefore the primitive itself, satisfies the differential equation 

y^xy'=Q. 


1*201. The Differential Equation of a Family of Confocal Conics.— Consider 

the equation 


+ 




= 1, 


where a and b are definite constants, and A an arbitrary parameter which can 
assume all real values. This equation represents a family of confocal conics. The 

* Needless to say, it is assumed that all the partial differential coefficients of / exist* 
and that ^ is not identically zero, 

t Originally the terms integral (James Bernoulli, 1689) and particular integral (Euler, 
JnsL Calc. Int. 1768) were used. The use of the word aolutum dates back to Lagrange 
(1774), and, mainly through the influence of Poincar^, it has become established. The 
term particular integral is now used only in a very restricted sense, cf. Chap. VI. infra. 

J Formerly known as the complete integral or complete integral equati^ (cequaiio integralis 
compleia, Euler). The term integral equation has now an utterly different meaning (cf, 
§ 8'2, infra), and its use in any other connection should be abandoned. 



6 


ORDINARY DIFFERENTIAL EQUATIONS 


dittetential equation of which it is the primitive is obtained by e limin at ing A between 
it and the derived equation 

55+A + 65+A“ • 

From the primitive and the derived equation it is found that 

o«+A= ‘*’y7— . t*+A=p*-aivy', 

and, eliminating X, 

and therefore the required differential equation is 

a?y===0 ; 

it is of the first order and the second degree. 

When an equation is of the first order it is customary to represent the derivative 
y' by the symbol p. Thus the differential equation of the family of confocal conics 
may be written : 

!)+(«*— y®—a2+6*)p=0. 

1*21. Formation of Partial Differential Equations through the EUmination of 
Arbitrary Constants. — Let xi, x^^ - . independent variables, and let 

z, the dependent variable, be defined by the equation 

f{Xxy 0^21 • • ♦) ^fn > ^ ^ 2 > * * 

where Cj, C 2 , . . SLve n arbitrary constants. To this equation may be 
adjoined the m equations obtained by differentiating partially with respect 
to each of the variables Xi, X 2 y . . in succession, namely, 


if 

dXi dz dxi * ’ 

If m'^n, sufficient equations are now available to eliminate the constants 
Cl, C 2 , . . Cn- If m<n the ^m(m+l) second derived equations are also 
adjoined ; they are of the forms 

+I-S -0 ^ »). 


dXf^ dXfdz dXf dz^ ^dXf^ 


4. ^ 

dXr' '^dz'dXr^' 


8^f ay dz d^f 8z 8^f dz 8z 8f 8H ^ 

dXfdXf dXfdz 8x, dX/dz 8Xf 8^ 8Xf dx, 8z dXjdXf 

(r, s=l, 2, . . m; r=^8). 

This process is continued imtil enough equations have been obtained to 
enable the elimination to be carried out. In general, when this stage has 
been reached, there will be more equations available than there are constants 
to eliminate and therefore the primitive may lead not to one partial differ- 
ential equation but to a system of simultaneous partial differential equations. 

1*211. The Partial Differential Equations ot all Planes and of all Spheres.— 

As a first example let the primitive be the equation 

z==aa?-}-6y-fc, 

in which a, 6, c are arbitrary constants. By a proper choice of these constants, the 
equation can be made to represent any plane in space except a plane parallel to the 
2 -axis. The first derived equations are : 

dz dz , 

These are not sufficient to eliminate a, 6, and c, and therefore the second derived 
equations are taken, namely, 

=0 ^ =0 
8x* dxdy ’ 



INTRODUCTORY 


7 


They are free of arbitrary constants, and are therefore the differential equations 
requu^. It is customary to write 

dx* ^ dy* a®*’ dxdy' ^ %*' 

T^us any plane in space which is not parallel to the z-axis satisfies simultaneously 
the three equations 


r=0, s=0, f=0. 


it is 


In the second place, consider the equation satisfied by the most general sphere 


where a, b, c and r are arbitrary constants. The first derived equations are 
(x -a) +(2 -c)p =0, (y ~b) -f (z -c)^ =0, 

and the second derived equations are 

l+p*H-(z--c)r= 0 , 
jpg-|-(z— c)s=0, 

1 — c)i=0. 

When z— c is eliminated, the required equations are obtained, namely, 

LiP* 

r 8 ~~ i * 

Thus there are two distinct equations. Let A be the value of each of the members of 
the equations, then 


Consequently, if the spheres 
must be satisfied. 


considered are real, the additional condition 
rf>s* 


1 ’ 22 . A Property of Ja^bians. — It will now be shown that the natural 
primitive of a single partial differential equation a relation into which 
enter arbitrary functions of the variables. The investigation which leads up 
to this result depends upon a property of functional determinants or 
Jacobians. 

Let ttj, ttg, . , be functions of the independent variables Xi, 

Xn, and consider the set of partial differential coeflScients arranged in order 
thus : 


dui 

dui 

dui 




du2 

du2 

dU2 

dxi 

8x2 

■’ 'dx„ 


du„ 

8 ^ 

dxi^ 

dxo" 

■ ■’ 8 x„ 


Then the determinant of order p whose elements are the elements common to 
p rows and p columns of the above scheme is known as a Jacobian^* Let 
all the different possible Jacobians be constructed, then if a Jacobian of 
order p, say 

dui dui 

dxi ’ ’ dxp 

dup dUp 

dxif ’ dXp 

is not zero for a chosen set of values — but if every Jacobian 

of order p+\ is identically zero, then the functions Ui, M2, * . Up are 

♦ Scott and Mathews, Theory of Determinants, Chap. XIII. 
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independent, but the remaining Junctions Up^i, . . u^ ate expressible in 
terms of Ui, . . Up. 

Suppose that, for values of Xi, . . a;„ in the neighbourhood of in* 

the functions Ui, . . Up are not independent, but that there exists an 
identical relationship, 

Up)=0. 

Then the equations 

^ 4 . d<f> dUp 

dui * dxi * * ‘ ^dup * dxi 


+ 


d<f> dui 

‘ dXp 

are satisfied identically, and therefore 


• * 'a-. 


dUp dXp 


d(u, . . Up)_ 


d(xi, 




dui 

dxi" 

dUp 

dxx 


du 

dXa 




=0 


of 


in* which is contrary to the 
the theorem, namely, that 


identically in the neighbourhood of ii, 
hypothesis. Consequently, the first part 
Ui, . . ; Up are independent, is true. 

In let the variables fl?i, . . Xp, Xp^i, . . be replaced 

by the new set of independent variables Ui, . . Up, Xn- It will 

now be shown that if tv is any of the functions tin,* and x^ any one 

of the variables Xp^if . . x^, then tv is expUcitiy independent of Xg, that is 

duy 


Let 


dXg 


= 0 . 




• • •> ^n)> 


and let Xi, , . Xp be replaced by their expressions in terms of the new 


independent variables Ui, . . Up, Xp^i, 
sides of each equation with respect to x,, 

n — 


dxi dXg 


+ 


+ 


Xny then differentiating both 

dXp dXg dXg' 


o=^.~i4- . . . 

dxi dXg ~ dXp dXg dXg 

^fr dX\ I ^ 

dxg~~ dxi dXg * * ’ dXp dXg dx,' 

(r==p-fl, . . m). 

The eliminant of ^ is 

OXg ^Xg 


% _ A 

dxy* " ’ dXp’ dx, 

A , A A 

dxi* ' dXp' dXf 

A A A -At 

dxi’ ’ dxp’ dXf dXf 
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•» fp) 


Xp) 

•> fp) 


or 

d(f i U f r) _dUr dU,. 

d{Xi, . . Xp, Xt) dXs d(Xi, 

But since, by hypothesis, 

^(/l, ■ • -.fp. 

d(xi, . . Xp, x^) ' d(xi, . 

it follows that 

Consequently each of the functions iip+i, . . ,, is expressible in terms 
of the functions Wj, . . Up alone, as was to be proved. 




^p) 

m ; s^p+l, . . n). 


^1*23. Formation o! a Partial Differential Equation through the Elimination 
of an Arbitrary Function. — Let the dependent variable z be related to the 
independent variables ajj, . . by an equation of the form 

F(ui, Un)^0, 

where F is an arbitrary function of its arguments Ui, U 2 , . . Wn which, in 
turn, are given functions of aij, . . a7„ and s. When for z is substituted its 

value in terms of Xi, . . x^, the equation becomes an identity. If therefore 

DfU, represents the partial derivative of with respect to Xf when z has been 
replaced by its value, then 

= 0 . 


But 


Di^i, . . 


dUf, dUt dz 

8Xr 


and therefore the partial differential equation satisfied by z is 
dui dui dz 


dxi dz * dxi ’ 


dUn . du„ dz 
dxi dz ' dxi' 


dui dui dz 
dXn dz ' dXn 


dUfi dUn dz 

dXn dz ’ dXn 


0, 


1*231. The Differential Equation of a Surface of Revolution. — The equation 

F{z, 

represents a surface of revolution whose axis coincides with the 2 -axis. In the 
notation of the preceding section, 

Xi=x, Xi^y, ttx=2, 

and therefore 2 satisfies the partial differential equation : 


or 


dz 


dx* 

dy 

2x, 

2y 

dz 

dz 




= 0 . 


Conversely, this equation is satisfied by 

2=^(a?*~j-y2), 

where ^ is an arbitrary function of its argument, and is therefore the differential 
equation of all surfaces of revolution which have the common axis x=^0, y—0» 
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1*S88. Euler’s Theorem on ]&mogeneoas Functions. — Let 

a=^(*, y), 

where y) is a homogeneous function of x and y of degree n. Then, since ^x, y) 


can be written in the form 


it follows that 




x-nz^4\l . 


In the notation of § 1*28, 

*1=3!, a:,=,v, «,=3!-”z, = 

F{u„ u,)=u,— u„ 

and therefore z satisfies the partial differential equation : 


dz dz 

dx dy 


and this equation reduces to 


dz dz 


= 0 . 


Similarly, if u is a homogeneous function of the three variables af, y and z, of 
degree n, 

du . ^^du , ^du 
^dx ^ dy dz 

This theorem can be extended to any number of variables. 


1*24. Formatioii of a Total Differential Equation in Three Variables, — The 

equation 

y, z)=c 

represents a family of surfaces, and it will be supposed that to each value of 
c corresponds one, and only one, surface of the family. Now let («, y, z) be a 
point on a particular surface and (ir+Sa;, y-fSy, z+Sz) a neighbouring point 
on the same surface, then 

<f>{x+ 8 x, y+ 8 y, z+ 8 z)--<f>{x, y, z)=0. 

Assuming that the partial derivatives 

d(f} d<f> d<f> 
dx* dy* dz 

exist and are continuous, this equation may be written in the form 

+,.j8,+ *) + 

where ci, € 2 , €3~»0, as 8a?, 8 y, 8z->0. 

Now let €1, €2 and €3 be made zero and let dxy dy and dz be written for 8 x, 
8 y and 8 z respectively. Then there results the tot^ differential equation 

which has been derived from the primitive by a consistent and lo^cal process. 
If the three partial derivatives have a common factor ft, and if 
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then if the factor /a is removed, the equation takes the form 

Pd>x+Qdy+Rdz=^0, 


That there is no inconsistency in the above use of the differentials dte, etc., may 
be verified by considering a particular equation in two variables, namely, 


y-/(af)=c. 

The above process gives rise to the total differential equation 

dy-f'(x)dx^O, 

and thus the quotient of the differentials dy, dxiB in fact the differential coefficient 
dyldx. 

Example . — The primitive 

(x-^z)(y+z) __ 

x+y 


gives rise to the total differential equation 
y*— a* . «*-2* 


{x+y?^+{x+y) 




which, after multiplication by (rc-f-i/)*, becomes 

(y * +(«“ ~-z*)dy +(22 +« +y)(aj +ty)d2 =0. 


The Solutions of an Ordinary Differential Equation. — When an 
ordinary differential equation is known to have been derived by the process 
of elimination from a primitive containing n arbitrary constants, it is evident 
that it admits of a solution dependent upon n arbitrary constants. But 
since it is not evident that any ordinary differential equation of order n can 
be derived from such a primitive, it does not follow that if the differential 
equation is given a priori it possesses a general solutitjn which depends upon 
n arbitrary constants. In the formation of a differential equation from a 
given primitive it is necessary to assume certain conditions of differentiability 
and continuity of derivatives. Likewise in the inverse problem of inte- 
gration, or proceeding from a given differential equation to its primitive, 
corresponding conditions must be assumed to be satisfied. From the purely 
theoretical point of view the first problem which arises is that of obtaining a 
set of conditions, as simple as possible, which when satisfied ensure the 
existence of a solution. This problem will be considered in Chapter III., 
where an eadstence theorem, which for the moment is assumed, will be proved, 
namely, that when a set of conditions of a comprehensive nature is satisfied 
an equation of order n does admit of a unique solution dependent upon n 
arbitrary initial conditions. From this theorem it follows that the most 
general solution of an ordinary equation of order n involves n, and only n, 
arbitrary constants. 

*It must not, however, be concluded that no solution exists which is not 
a mere particular case of the general solution. To make this point clear, 
consider the differential equation obtained by eliminating the constant c 
from between the primitive, 


and the derived equation. 


y, c)=:0. 





The derived equation in general involves c ; let the primitive be solved 
for c and let this value of c be substituted in the derived equation. The 
derived equation then becomes the differential equation 
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where the brackets indicate the fact of the elimination of c. 
form, this equation can be written 



Now let X, y and c vary simultaneously, then 




= 0 . 


When c is eliminated as before this equation becomes 


and therefore, in view of the previous equation, 





In its total 


There are thus two alternatives : either e is a constant, which leads back 
to the primitive, 


<fi(x, y, c)=0, 

or else 





The latter relation between x and y may or may not be a solution of the 
differential equation ; if it is a solution, and is not a particular case of the 
general solution, it is known as a sin gular solution. - — 

Consider, for instance, the primitive 

c* 4-2cy -f-a® — =0, 

where c is an arbitrary, and a a definite, constant. The derived equation is 

cdy~xdx~0y 

which, on eliminating c, becomes the differential equation 
[~-y+{x^~{-y^~a^)^]dy~xdx==0. 

The total differential equation obtained by varying x, y and c simultaneously is 

(c+y)dc -\-cdy —xdx —0 

or, on eliminating c, 

a*)*dc-|-[ ~y~\-(x^-\-y^—a^)^dy--xdx—0. 

Thus, apart from the general solution there exists the singular solution, 

which obviously satisfies the differential equation. 

A dififerential equation of the first order may be regarded as being but 
one stage removed from its primitive. An equation of higher order is more 
remote from its primitive and therefore its integration is in general a step-by- 
step process in which the order is successively reduced, each reduction of the 
order by unity being accompanied by the introduction of an arbitrary 
constant. When the given equation is of order n, and by a process of 
integration an equation of order n—1 involving an arbitrary constant is 
obtained, the latter is known as the^r^f integral of the given equation. 

Thus when the given equation is 

y'^fiyh 

where f{y) is independent of a?, the equation becomes integrable when both members 
are multiplied by 2y\ thus 

2yY^^f{y)y\ 
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and its first integral is 

where c is the arbitrary constant of integration. 


1*4. Oeometrioal Significance ol the Stations of an Ordinaxy Dilferaitial 
Bfioation of the Firat Order. — Since the primitive of an ordinary differential 
equation of the first order is a relation between the two variables x and y 
and a parameter c, the differential equation is said to represent a one- 
parameter family of plane curves. Each curve of the family is said to be 
an integral-curve of the differential equation. 

Let the equation be 




let D be a domain in the {x, y)-plane throughout which /(a;, y) is single- 
valued and continuous, and let y^) be a point lying in the interior of D. 
Then the equation associates with (a;©, ^o) corresjwnding value of dyjdx, 
say po» fhus defines a line-element * (xq, yo, Pq) issuing from the point 
(xQy 2/o)* Choose an adjacent point (x^, yi) on this line-element and construct 
the line-element {x^, y^, pi). By continuing this process a broken line is 
obtained which may be regarded as an approximation to the integral-curve 
which passes through (xq, yo). 


This method of approximating to the integral curves of a differential equation 
is illustrated in a striking manner by the iron filings method of mapping out the 
lines of force due to a bar magnet. Iron filings are dusted over a thin caM placed 
horizontally and immediately above the magnet. Each iron filing becomes 
magnetised and tends to set itself in the direction of the resultant force at its 
mid-point, and if the arrangement of the filings is aided by gently tapping the 
card, the filings will distribute themselves approximately along the lines of force. 
Thus each individual filing acts as a line-element through its mid-point. 

Let the bar magnet consist of two unit poles of opposite polarity situated at A 
and B and let P be any point on the card. Then if the co-ordinates of B and P 
are respectively ( —a, 0), (a, 0), (aj, y), if r and « are respectively the lengths of AP 
and BP, and if X, Y are the components of the magnetic intensity at P, 

v^y x~a 

r» r» ' 


The direction of the resultant force at P is 


dx X 






and this is the differential equation of the lines of force. 


Its solution is 


x-L-a x—a 

= const. 

r 8 


By giving appropriate values to the constant the field of force may be mapped out. 
The integral-curves are the lines of force approximated to by the iron filings. 


Since it has been assumed that /(«, y) is continuous and one-valued at 
every point of Z>, through every point there will pass one and only one 
integral-curve. Outside D there may be points at which /(«. y) ceases to be 
continuous or single-valued ; at such points, which are known as singular 
points, the behaviour of the integral-curves may be exceptional. 

* The line-element may be defined with sufficient accuracy as the line which joins 
the points {m^ y^) and (o^o-f where and 8y are snuOl and hyjhx^p^. 
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Similarly, if an equation of the second order can be written in the form 

where /(aj, y‘) is continuous and single- valued for a certain range of values 

of its arguments, the value of y' at the point {xq, yo) can be chosen arbitrarily 
within certain limits, and thus through the point (o^, ^o) p&sses a one>fold 
infinity of integral-curves. The general solution involves two arbitrary 
constants, and therefore the aggregate of integral-curves forms a two- 
parameter family. 

In general the integral-curves of an ordinary equation of order n form an 
n-parameter family, and through each non-singular point there passes in 
general an (n— l)-fold infinity of integral-curves. 


1*6. Simultaneous Systems of Ordinary Differential Equations. — Problems 
occasionally arise which lead not to a single differential equation but to a 
system of simultaneous equations in one independent and several dependent 
variables. Thus, for instance, suppose that 

<l>{x, y, z, Cl, C2)=0, 
y, z. Cl, C2)=0 

are two equations in x, y, z each containing the two arbitrary constants 
Cl, C2. Then between these two equations and the pair of equations obtained 
by differentiating with respect to x, the constants Ci and C2 can be eliminated 
and there results a pair of simultaneous ordinary differential equations of 
the first order, 

y, y', 2. 2')=0, 
y, y", z, z')=o. 

It is possible, by introducing a sufficient number of new variables, to 
replace either a single equation of any order, or any system of simultaneous 
equations, by a simultaneous system such that each equation contains a 
single differential coefficient of the first order. This theorem will be proved 
in the most important case, namely that where the equation to be considered 
is of the form * 


da^ 



dx* * 


In this case new variables yi, y^, 
dyi dt/2 


da 


=2/2» 


dx 


2/s» 


., are introduced such that 
dyn- 


dx 


=yny 


where yi =y. These equations, together with 

^=F{x,yi,yz, . . y«). 

form a system of n simultaneous equations, each of the first order, equivalent 
to the original equation. In particular it is evident that if the original 
equation is linear, the equations of the equivalent system are likewise linear. 


Misceixanbous Examples. 

1. Find the ordinary differential equations, satisfied by the following primitives : 

(i) yzmAa^+Bs^ ; (vi) y log x) ; 

(ii) ; (vii) yzmgfnx^A+Bx) ; 

(iii) y^A oos tia-f B sin nx ; (viii) y^(A-i-Bx) cob nx-i‘(C+Dx) sin nx ; 

(Iv) yvme^A oos naj+B sin nx) ; (ix) yime”*^{(A+Bx) oos iws+fC-fBar) sin nx} ; 
(v) ymzA oosh (x/A) ; (x) yzmAx oos (n/ar-f-B), 

where A, B,C,Dm aihitraiy constants and m and n aie fixed constants. 

* D* Alembert, Hi$U Acad. Berlin, 4 (1748), p. 289. 
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2. Prove that if 


and that if then 

(y'-i»)y''=2y(14-y'). [Math. Tripos I. 1911.] 

8. Prove that if y*— 8aaf*+a;*=K0, then 

2a*#* _ 

Show that the curve given by the above equation is everywhere concave to the #-axis, 
and that there is a point of inflexion where #=38a. [Math. Tripos 1. 1912.] 

4. Show that if 

»(1 -a)0-(4-ia»)2-8ay=.O 

then 

(f»+2y d»+it/ <f*t/ 

-(4-n)(9-n)— =0. 

Hence prove by Madaurin's theorem that the value of y which vanishes when #—0 and 
is such that its 5th differential coefficient is unity when is 


{ 128 #® - 84 #* + 36 #’ - 9 #» 1 • 


[Math. Tripos I. 1915.] 


5. Show that the differential equation of all circles in one and the same plane is 

<ia!*[ \<te/ ) (iaVda*/ 

6. Any conic section which has not an asymptote parallel to the y>axis may be written 
in the form 

(y — o# — /3)* = a®* -f 25# c. 

Hence show that the differential equation of all such conic sections is 

3 ( 2 )- j- 

/dY\3 ^ 


4or^ V -45 ^ +9i -o 

^dx*J d#» d®* 

In particular, show that the differential equation of all coplanar parabolae is 

3 ( 2 )-j-» 


7. Verify that if 


<2y- 


d®* dm* 


[Halphen.] 


a=8ay— y»+(y*-2®)% 


dxdy dydx* ^* By* \dxdyf 

8. Prove the following extension of Euler’s theorem ; If / is a function homogeneous 
and of degree m in and homogeneous and of degree n in y^, y, then 

9. Prove that if the family of integral-curves of the linear differential equation of the 
flrst order 

^ +P(*)»=9(«) 

is out by the line ®»f, the tangents at the points of intersection are concurrent. 

For curves satisfying the equation 

^ -V 1 
~dx ® “ «• * 

prove that for varying ^ the locus of the point of concurrence is a straight line. 
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ELEMENTARY METHODS OF INTEGRATION 


2*1. Exact Equations of the First Order and of the First Degree. — An ordinary 
differential equation of the first order and of the first degree may be 
expressed in the form of a total differential equation, 

Pdx+Q,dy=^Q, 


where P and Q are functions of x and y and do not involve p. If the 
differential Pdx-\-Q,dy is immediately, that is without multiplication by any 
factor, expressible in the form du, where w is a function of x and y, it is said 
to be exact. 

If the equation 

is exact and its primitive is * 

U~Cy 


the two expressions for du, namely, 

Pdx+Qdy and 
must be identical, that is, 


du , , du j 
Tx^ + Yy^y 


Then 

(A) 


du 


'dx ’ 


du 

dy' 


d^u 


provided that the equivalent expression is continuous. The condition 

of integrahility (A) is therefore necessary. It remains to show that the 
condition is sufficient, that is to say, if it is satisfied the equation is exact 
and its primitive can be found by a quadrature. 

Let u{x, y) be defined by 


M= / P(x, y)dx+<l>{y). 


where Xq is an arbitrary constant, and <f>{y) is a function of y alone which, 
for the moment, is also arbitrary. Then u~c will be a primitive of 

Pdx+Qdy =0 
if 

dx ’ dy 

The first condition is satisfied ; the second determines fj>{y) thus ; 


^ Throughout this Chapter the letter c or C generally denotes a constant of integration. 
Any other use of these letters will be evident from the context. 

16 
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and therefore 


=Q(a:, y)-Q.{xo, y)+<f>'{y), 


<f>(y)=-- i (i(‘«o,y)dy, 

1 Vq 

where is arbitrary. 

The condition is therefore sufficient, for the equation is exact and has the 
primitive 

I P(x, y)dx+ I Q{xo, y)dy^c. 

*0 Vo 

The constants Xq and yQ may be chosen as is convenient, there are not, in 
all, three arbitrary constants but only one, for a change in Xq or in t/p is 
equivalent to adding a constant to the left-hand member of the primitive. 
This is obvious as far as ?/o is concerned, and as regards Xq, it is a consequence 
of the condition of integrability. 


As an example, consider the equation 
The condition of integrability is satisfied. The primitive therefore is 




It is evidently an advantage to take a;„=0 ; as the second integral then involves 
y » yo be taken to be 1 . Thus 


that is 


which reduces to 


fz 2x-~ y fvdy 

y «2_|_y2 J y 


j^log {x^ -ft/2) —arc tan 


1 y 

” -f2logt/=c, 

y 1x^0 


log (aj2-fi/®)*~arc tan - =c. 


2'11. Separation of Variables. — A particular instance of an exact equation 
occurs when P is a function of x alone and Q a function of y alone. In this 
case X may be written for P and Y for Q. The equation 

Xdx+Ydy 

is then said to have separated variables. Its primitive is 

fXdx+fYdy^c, 

When the equation is such that P can be factorised into a function X of 
X alone and Fi a function of y alone, and Q can similarly be factorised into 
Xx and F, the variables are said to be separable, for the equation 

(I) XY^dx+XxYdy=0 
may be written in the separated form 

(II) ~^dx+Y^dy=0, 

It must be noticed, however, that a number of solutions are lost in the 

c 
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division of the equation by XiYi, If, for example, x=a is a root of the 
equation Xi~Oy it would furnish a solution of the equation (I) but not 
necessarily of the equation (II). 


Example . — 


(a!* -f 1 )(y 2 — 1 )/fa? -f =0. 


The variables are separable thus : 


Integrating : 
or if c=log C, 


aj*4-l V 

X 2 / 2—1 

aj2-}-log aj^+log (y 2 —i)— c 






In addition x=0, y~l, —1 are real solutions of the given equation, 
latter, but not the former are included in the general solution. 


The two 


’/ 2T2. Homogeneous Equations. — If jP and Q are homogeneous functions 
of X and y of the same degree n, the equation is reducible by the sub- 
stitution * y~vx to one whose variables are separable. For 


and therefore 

becomes 

or 

where 

The solution is 


P{x, y)=x''P{\, v), P{x, y)=x”Q{l, v), 
P{x, y)dx+Q{x, y)dy=0 
{P(l, t))-t-oQ(l, v)dv=0 

dv , dx ^ 

-j =0 

^( d ) x 


^{v)—v+ 


P{1, V ) 
Q(h vY 



Example , — 

(y * — 2aj*2/)d® -fCa?* — 2ajy 2)dy =0. 

Let y=wa?, then 

{v* •\‘V)dx —(1 —2v^)xdv~0 

or 

dx 1 -~2v* , 

= — ; — ~ dv 


whence 

or 

Thus the primitive is 


=G-S)* 


log aj— log o— log (1 -|-w2)-|-log c 
a?(l -ft?®) =ct?. 
aj»-f2/»=cajv. 


When the equation 


Pdx+Qdy=^0 

is both homogeneous and exact, it is immediately integrable without the 
* This device was first used by Leibniz in 1691. 
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introduction of a quadrature, provided that its degree of homogeneity n is 
not -T-1. Its primitive is, in fact, 

Px+Qy^c, 

For let u=Px-^Qy, then 

by Euler^s theorem (§ 1*282), and similarly 

du 


Consequently 


and therefore 


% 


<n+l)q. 


du du 
du^~d^+~dy 

=:^{n+l){Pdx-\~qdy), 

d{Px-]-Qy) 


Pdx~\-qdy=^ 


Hence if n 4 = 1, the primitive is 


n-fl 


Example - 
Solution : 


Px+Qy~c. 
x(x^ +3i/2)(£r -f3a:®)dy =0. 


When n==— 1 the integration in general involves a quadrature. It is a 
noteworthy fact that the homogeneous equation 

Pa;+^ 

is exact, for the condition of integrability, namely 

N P 

dy\Px+Qy/ dx\Px+Qy/’ 

reduces to 

^ dP , dP\ ^ BQ . dQ\ 

which is true, by Euler’s theorem, since P and Q are homogeneous and of 
the same degree. Thus any homogeneous equation may be made exact by 
introducing the iniegraiing factor \l{Px-\-Qy)^ The degree of homogeneity 
of this exact equation is, however, —1, so that the integration of a 
homogeneous equation in general involves a quadrature. 

An equation of the type 

dy ^^ Ax-\~By+C \ 
dx V ax~\'hy+c / 

in which A, R, C, a, 6, c are constants such that majr be brought 

into the homogeneous form bv a linear transformation of the variables, for 
let 

where tj are new variables and h, k are constants such that 

^^+RA;+C=0, 

ah+bk+c=^0. 
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The equation becomes 



so that F is a homogeneous function of of degree zero. The constants 
A, k are determinate since Ah —aB^O. 

When Ab—aB~0, let r) he & new dependent variable defined by 

7} +BylA +byla, 

then 

ax a at) +c / 

The variables are now separable. 

Example . — 

(8j/ -7x+7)dx-Jr{7y~Sx +S)dy =0. 

The substitution 

x = y=i) 

reduces the equation to 

(8, 4-(7i> -8^)rf, =0. 

It is now homogeneous ; the transformation r)—v^ changes it into 

(7o — 3)^<to+(7«* -r)df =0 
or 

whence 

( t ; — 1 ) 4- 1 ) * ^ 

where c is the constant of integration, that is 
The primitive therefore is 

( 1 / - a? -f 1 ) 2( y -f aJ “ 1 ) ^ = c. 


2T8. Linear Equations ot the First Order. — The most general linear 
equation of the first order is of the type 


dy 

dx 




where (j> and ^ are functions of x alone. Consider first of all the homogeneous 
linear equation ♦ 


dy 

dx 


+ <^y=0. 


Its variables are separable, thus : 

|^+^=o, 

and the solution is 

y—ce-fi^^ 

where c is a constant. 

Now substitute in the non-homogeneous equation, the expression 


y=:ve-S^, 


♦ The term homogeneo^ ia applied to a linear equation when it contains no term inde- 
pendent of y and the derivatives of y. This usage of the term is to be distinguished from 
that of the preceding section in which an equation (in general non-linear) was said to be 
homogeneous when P and Q were homogeneous functions of x and y of the same degree. 
There shop^ be jm confusion between the two usages of the term. 
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in which i?, a function of has rep^ced the constant c. The eqxiation 
becomes 

whence 

V =C + f xlfcH^dx, 

The solution of the general linear equation is therefore 
y^Ce -/^ ipef^dx, 

and involves two quadratures. 

The method here adopted of finding the solution of an equation by 
regarding the parameter, or constant of integration c of the solution of a 
simpler equation, as variable, and so determining it that the more general 
equation is satisfied, is a particular case of what is known as the method of 
variation oj parameters,'^ 

It is to be noted that the general solution of the linear equation is linearly 
dependent upon the constant of integration C. Conversely the differential 
equation obtained by eliminating C between any equation 

y^Cf(x)+g{x), 

and the derived equation 

y'-Cf{x)+i\x\ 

is linear. 

If any particular solution of the linear equation is known, the general 
solution may be obtained by one quadrature. For let yi be a solution, then 
the relation 

is satisfied identically. By means of this relation, 0 can be eliminated from 
the given equation, which becomes 

^ (y -yi)-Hiy-y\) =o- 

The equation is now homogeneous in y—y^ and has the solution 

y—yi=Ce-f<^, 

where C is the constant of integration. 

If two distinct particular solutions are known, the general solution may 
be expressed directly in terms of them. For it is known that the general 
solution has the form 

y=CJ(a;)-+g(a!.), 

and any two particular solutions yi and y 2 are obtained by assigning definite 
values Cl and to the arbitrary constant C, thus 

yi^Cij{x)+g{x), 

y2=C2f(x)+g(x). 

and therefore 

y-yi ^ c—r^ 

yz~yi 

Examples, — (i) y' ~ay^€^ (a and m constants, m 4 = a). 

The solution of the homogeneous equation 

y'— ay=o 

^ Vide i 5*28. The application of the method to the linear equation of the first order 
it due to John Bernoulli, Ada Erud,, 1697, p. 118. but the tolutlon by quadraturet was 
known to Leibniz several years earlier. ‘‘ 
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is In the original equation, let 


where i; is a function of a?, then 




or 


g(m-a)x 

v==C-h . 

m~a 


Thus the general solution is 

emx 

. 

m—a 



(ii) 

y'-ny=e^ 

Solution : 


y=Ce<»+a!e<“. 


(iii) 

2«r 

Solution : 




(iv) 

y' cos x-\-y sin x==l 

Solution ; 


y~C cos oj-j-sin x. 


2*14. The Equatioiis of Bernoulli and Jacobi. — The equation 


in which <f> and tit are functions of x alone, is known as the Bernoulli equation,* 
It may be brought into the linear form by a change of dependent variable. 
Let 


then 




dz 

dx 


=(l-n)t/- 



and thus if the given equation is written in the form 




it becomes 


and is linear in z. 

The Jacobi equation, f 


dx 


+(1— n)^z=(l— n)^, 


(ai +bix +cii/)(xdy —ydx) — (ag +^ 2 ® +C 2 y)dy+{<h +M +ciy)dx =0, 
in which the coefficients a, b, c are constants, is closely connebted with 
the Bernoulli equation. Make the substitution 

x=X-{~a, y=Y 

where a, jS are constants to be determined so as to make the coefficients of 
XdY -—YdX, dY and dX separately homogeneous in X and Y. When this 
substitution is made, the equation is so arranged that the coefficient of 
XdY —YdX is homogeneous and of the first degree, thus 

(b^X+ciY){XdY-YdX) 

+b^X +C2 Y ~a(^i +b^X +ci Y) -^AiX}dY 
+{A^+b^X+c^Y^p{Ai+b^X+c^Y)^A^Y}dX^O, 


* James Bernoulli, Acta^rud. 1695, p. 558 [Opera 1, p. 668]. The method of 
solution was discovered by Leibniz, Acta Erud, 1696, p. 145 [Math, Werke 5, p. 8291. 

t J./ar Math. 24 (1842), p. 1 [Oes, Werke, 4, p. 256]. See ^so the Darboux equation, 
^ 2-21, iftfra. 
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^ where 

Ar-=ar+b^+Crp (r=l, 2, 8). 

The coefficients of dF and dX also become homogeneous if a and are so 
chosen that 

A2 A ^ — 

or, more symmetrically, if 

Ai=Xy A2~dX^ ^8=j8A, 

that is if 

(A) Oi — A-j-bid =a 2 +(^2 — A)a-(-C2j9=fls ~ 0 , 

Thus A is determined by the cubic equation 

I ^1, 

i ®2» ^2 — ^2 =0, 

I 03, 63, C3 A ' 

and when A is so determined, a and P are then the solutions of any two 
of the consistent equations (A). 

The equation may now be written* in the form 

XdY -YdX-i{^)dY +W{^)dX=^ 0 . 

The substitution Y brings it into the form of a Bernoulli equation, 

Inhere Ui and are functions of u alone. 

It will be shown in a later section (§ 2*21) that if the three roots of the 
equation in A are Ai, A2, A3 and are distinct,* the general solution of the Jacobi 
equation is 

W^i ~^x== const. 

where C7, V, W are linear expressions in x and y. 

The Riooati Equation. — The equation 

in which if;, ^ and x are functions of x, is known as the generalised Riccaii 
eqtuUian.'f It is distinguished from the previous equations of this chapter 
in that it is not, in general, integrable by quadratures. It therefore defines 
a family of transcendental functions which are essentially distinct from the 
elementary transcendents. J 

When any particular solution y==yi is known, the general solution may 
be obtained by means of two successive quadratures. Let 

y=yi+Zr 


♦ The case in which they are not distinct is discussed by Serret, Calc. Diff. et InU 2, p. 481 . 
t Riccati, Acta Erud. Supply VIII. (1724), p. 78, investigated the equation y' 
with which his name is usually associated. The genei^ised equation was studied by 
d’Alembert, vide infra, § 12-51. 

t The dementary transcendents are functions which can be derived from algebraic 
fhnctions by integration, and the inverses of such functions. Thus the logarithmic fiinction 
f* 

is defined as j x—^dx ; its inverse is the exponential function. From the exponential 

fimotion the trigonometrical and the hyperbolic functions are derived by rational processes, 
and such functions as the error-fhnction by integration. 
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then the equation becomes 

^ ^ +<f>(yi +2;) +x — 

and since y~yi is a solution, it reduces to 

^ +( 2 , Vi ^+^)2 + ^ 22 = 0 . 

This is a case of the Bernoulli equation ; it is reduced to the linear form 
the substitution 

z—lju, 

from which the theorem stated follows immediately. 

Let yi, y2, y% be three distinct particular solutions of the Riccati equatio. 
and y its general solution. Then 

1 1 1 

l/,rr= , m— , Uo— 

y~^yi y 2 —yi ys-yi 

satisfy one and the same linear equation, and consequently 

U2—U1 

where C is a constant. When w, Ui and are replaced by their expressions 
in terms of y^ and y^ this relation may be written 


y~y^ _(jys~y2 
~y-yi ys-vi 

This formula shows that the general solution of the Riccati equation is 
expressible rationally in terms of any three distinct particular solutions, and 
also that the anharmonic ratio of any four solutions is constant. It als' 
shows that the general solution is a rational function of the constant c 
integration. Conversely any function of the type 


_CJ^+h 

~Ch+f 4 


where/i,/2,/8»/4 are given functions of x and C an arbitrary constant, satisfie 
a Riccati equation, as may easily be proved by eliminating C between th 
expressions for y and the derived expression for y\ 

When iff is identically zero, the Riccati equation reduces to the linea 
equation ; when ^ is not zero, the equation may be transformed into a liner 
equation of the second order. Let u be a new dependent variable defined I 


then the equation becomes 


where 


dv 

dx 


y=vl^. 


+»*+P»+Q=0, 


The substitution 

v—u'ju 

no^ brings the equation into the proposed form, namely, 

d^u du 
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In particular, the original equation of Riccati, namely, 

‘^i-ay^==bsi!^, 

where a and b are constants, becomes * 

d^u _ 


2*16. The Euler Equation. — An important type of equation with separated 
variables is the following : t 

dx . dy 
Xi + Yi 

in which 

A 

Y =ao.V^ +"12/® +<*3^ + 

Consider first of all the particular equation 
dx , dy 




one solution is | 


arc sin <r+arcsin y~c, 
but the equation has also tlie solution 

xV (1 —ij^) + 2 /V' (1 — a;2)=C. 

Since, as will be proved in Chapter III., the differential equation has but 
one distinct solution, the two solutions must be rekh^d to one another in a 
definite way. This, relation is expressed by the equation 

c-y(c) 


Now let 


u, y~sm v, 

then 

u-\-v=c, 

sin u cos V -j-sin v cos u -—J{c) 

J(u+v). 

^JLet u==0, then 

sin u=f(u) 

and therefore 

sin u cos T;-fsin v cos w— sin (u+v), 

Thus the addition formula for the sine-function is established. 
In the same way, the differential equation 

d.z , dy 


has the solution 


(1 -a!2)*(] -Wf (1 -2/2)*(1 -fc2y2)* ® 


arg sn x +arg sn y — c, 


♦ The solution of this equation may be expressed in terras of Bessel functions 
(§ 7 - 31 ). 

t Euler, InsL Calc. InU, 1, Chaps. V., VI. 

t The function arc sin x is defined as (1 — ; sin x is defined as the inverse of 

arc sin x, so that sin 0=0 ; and cos x is defined as (1 — sin^a?)* with the condition that 
cos 0=1. No further properties of the trigonometrical functions are assumed. 
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where arg sn x is the inverse Jacobian elliptic function* defined by 

r* dt 
argsnfl?=/ , 

Let 


then 


a7=sn u, y=sn v. 


u+v—c, 

A second and equivalent solution may be found as follows. 
dx 


and therefore 


Similarly 


du 




— = -(1 +**)a:+2A:%®. 


du 


do 






from which it follows that 


Hence 


d^v d^x 


du^ 

dtt* 

~3f 

X ~ , 

du ^ du 


d^ 

'du^ 


dx 


\ du ^ du/T— 




or 


This equation is immediately integrable ; the solution is 
—y “^==const. H-log (1 —k^x^y^) 

that is 

sn u sn'iy +sn t; sn'w =/(c)(l sn^w sn^i;). 

By putting t?=0 it is found that /(w) =snw, and therefore 

sn u sn'i; +sn v sn'u 


sn(i^+v)==:- 


1 —k^ sn^u sn^u 


By definition 


This is the addition formula for the Jacobian elliptic function snw. 

The same process of integration may be applied to the general Eulei 
equation.f In particular it may be noted that when Oq—O a linear transfor- 
mation brings the equation into the form 

^ ^ dy 




= 0 . 


* Whittaker and Watson, Modem AnalyaiSt Chap. XXII. 

t Cayley, EUipHc Functions, Chap.. XIV. 
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If ^(z) is the Weierstrassian elliptic function defined by 
Z = [ (4<3 -gzt -gz)~*dt, 

J VW 

and « = t/= ^{v)y the general solution of the equation is 

u-{-v=^c. 

An equivalent general solution is 

((4p8 -gg)* — (4 i/8 -i/)2(C +40; +4t/) 

It may thus be shown that the addition-formula for the ^-function is 


2*2. The Integrating Factor. — Let 

Pdx+Qdy—O 

be a differential equation which is not exact. The theoretical method of 
integrating such an equation is to find a function y) such that the 
expression 

fi{Pdx+Qdy) 

is a total differential du. When has been found the problem reduces to 
a mere quadrature. 

The main question which arises is as to whether or not integrating factors 
exist. It will be proved that on the assumption that the equation itself 
has one and only one solution,* which depends upon one arbitrary constant, 
there esdsts an infinity of integrating factors. 

Let the general solution be written in the form 

i{x,y)=c, 

where c is the arbitrary constant. Then, taking the differential, 


or, as it may be written, 
Since, therefore, 
is the general solution of 
the relation 


f^dx + ^dy=0 

<f>^+<f>^y=0. 

<f>{x,y)=c 

Pdx-\-Qdy=0, 


P~Q 

must hold identically, whence it follows that a function fjt, exists such that 


Jonsequently 

fi{Pda;+Qdy)^d4f>y 

that is to say an integrating factor /i exists. 

Let F(<^) be any function of <f>, then the expression 


fiF(<f>){Pdx+qdy}^F(<l>)d4> 

is exact. If, therefore, fi is any integrating factor, giving rise to the solu- 
^ tion ^=c, then is an integrating factor. Since F{^) is an arbitrary- 

function of there exists an infoiity of integrating factors. 


* This assumption will be justified in the following chapter. 
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Since the equation 

yL{Pdx+(^dy)=0 

is exact, the integrating factor satisfies the relation 

by bx 
or 



Thus fjL satisfies a partial differential equation of the first order. In general, 
therefore, the direct evaluation of fx depends upon an equation of a more 
advanced character than the ordinary linear equation under consideration. 
It is, however, to be noted that any particular solution, and not necessarily 
the general solution of the partial differential equation is sufficient to furnish 
an integrating factor. Moreover, in many particular cases, the partial 
differential equation has an obvious solution which gives the required inte- 
grating factor. 

As an instance, suppose that p, is a function of x alone, then 

1 djx 1 / bP \ 

fx dx Q^by bx/ 

It is therefore necessary that the right-hand member of this equation 
should be independent of y. When this is the case, p is at once obtainable 
by a quadrature. Now suppose also that Q is unity, then P must be a linear 
function of y» The equation is therefore of the form 


dy+{py—q)dx--:-^0. 


where p and q are functions of x alone. The equation is therefore iinepr ; 
the integrating factor, determined by the equation 


is 

(cf. § 2-18). 


da 


An example of an equation in which an integrating factor can readily be 
obtained is 

axdy 4- ^ydx ~\-x^y^(axdy + bydx) —0. 

Consider first of all the expression axdy-\-pydx; an integrating factor is i 

and since 

x^~^ya-i(^axdy-{- Pydx)—d{x^y°'), 
the more general expression 

xfi - lyo.—l0(xPy^) 

is also an integrating factor. In the same way 

xb-m- lya~n — 1 p'(aPy<^) 

is an integrating factor for x^^y^{axdy ^hydx). If, therefore, ^ and F can be ao 
determined that 

aj|3~lya— w— 

an integrating factor for the original equation will have been obtained. Let 
then x^y^ will be an integrating factor if 

^=(p4.1)a~l ==(r+l)a-w-l. 
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These equations determine p and r, and consequently A and p if only 6a=j=0. 
If, on the other hand, a=A*a, b=kfi^ the original equation is 

( 1 -i^kaf^y^)(axdy 4- Pydx) ~ 0. 

The integrating factor is now 

1 


2*21. The Darboux Equation. — A type of equation which was investigated 
by Darboux is the following : * 

—Ldy 4-3f dx +N (xdy —ydx) ~ 0 . 

where L, M, N are polynomials in x and y of maximum degree m. 

It will be shown that when a certain number of particular solutions of 
the form 

J{x, y)=-0, 

in which /(a?, y) is an irreducible polynomial, are known, the equation may be 
integrated. 

Let the general solution be 

u{Xy y) =const. 

then the given equation is equivalent to 


and therefore 


du.dUj ^ 


T dU , dU\ 

'-a* 8. +*'8,)-'' 


Replace a? by ~ ^ by - , where s is a third independent variable, then 
z z 




is a homogeneous rational function of x, y. z of degree zero, and by Euler ^s 
Theorem (§ 1-232) 

du du , du ^ 

ay 


^ dx 


dz 


Moreover satisfies the relation 


. r^u du du 

in which L, , N are homogeneous polynomials in x, y, z of degree m. 

The theory depends on the fact that if 

u{Xy y)= const. 

is a solution of the given equation, is homogeneous and of degree 

zero, and satisfies the relation A(u)=0, The converse is clearly also true. 
Now let 

f{x, y)=^0 

be any particular solution, where /(or, y) is an irreducible polynomial of degree 
hy and let 

g(x, y, z)=z>>f(^, I). 


Bull. Sc. Modi. (2), 2 (1878), p. 72. 
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Then, since g is homogeneous and of degree h. 


Also 




^hz~^Ng, 


since/— 0 is a solution. This relation may be written in the form 


Ag)-Kg, 

since A{g) is a polynomial of degree m+h—l and g is a polynomial of degree 
h, K\^ 2 i polynomial of degree m— 1. 

The operator A has the property that if F is any function of w, u, ic, . . 
where m, i;, w, . . . are themselves functions of a?, y, z, 

Let 

/,(*, y)=0, fz{x, i/)=0 jj{x, y)=0 

be particular solutions of the given equation, where / (ai, y) is an irreducible 
polynomial of degree Let 


gr{x, y, 

and consider the function 

u(x, y, Z)= n 


(r=l, 2 p), 


where a^, a^, . . ot, are constants to be determined. Now 

= • • • Sr'~' ■ ■ ■ gp> - ■ ■ ^rgr 

^U^OrKr, 

where is, for every value of r, a polynomial of degree m— 1. Also u(a?, i/, z) 
is a polynomial in x, y, z of degree /tiai+^ 2 <^ 2 + • • • If w(a;, y, z) 

is to furnish the required solution when z=l, it must be a polynomial in 
X, y, z of degree zero, and must satisfy the relation A(u)~0, whence 

Each polynomial K^. contains at most ^ m(m+l) terms, so that the last 
equation, being an identity in a?, y, z, is equivalent to not more than J m(m+l) 
relations between the constants a^, a 2 , . . ap. There are, therefore, in all, 
at most 

equations between the p unknown constants a. Suitable values can there- 
fore be given to these constants if the number p exceeds the number of 
equations, that is if 


p>i?n(m+l)+2. 
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IJji therefore, \m{m-\-\)+2 particular solutions are known, the general 
solution can he obtained without quadratures. 

If p=Jm(m4-l)+l and the discriminant of the equations is zero, the 
same result holds. Let p=J?n(m+l)+l and let the discriminant be not 
zero. In this case, let the constants be determined by the equations 


+^2^2+ • • • +^pap = — w— 2, 


There are now Jm(m+1)+1 non-homogeneous equations which determine 
the constants a. This determination of the constants gives rise to a function 
u{x, y, z) such that 


hu , du , du 
+yQy+^-- 


dx 


dz 


—{m-{-2)u. 


Eliminate 


du 

dz 



between these equations, then 


dM 

dy 





dL dM 

dx dy 


+ a? +(”»+2)«jAr=o 


But since N is homogeneous and of degree m, 


and therefore, eliminating 


dN , dN , dN 
^-dx+ydy+^dz=^^’ 
dN 
dz ’ 


+<«.-%)5+(=g -.f -/| -«>-»■ 

Let 2 = 1 , then u(x, y) satisfies the equation 

du , du {d(L—Nx) , diM—Ny)} ^ 

+(«-%)*; +S-- 

But this is precisely the condition that u(x, y) should be an integrating factor 
for the equation 

—Ldy -\~Mdx-\-N{xdy —ydx) =0. 

If, therefore, ^m{m+l)+l particular solutions are known, an integrating 
factor can he obtained. 


To return to the Jacobi equation (§ 2*14), 

(ax-{-h^x-\-Ciy)(xdy—ydx)-(a^-\-b^^c^)dy-]r(a^-^hjpi-\-c^)dx=^0. 

In this case w = l. The equation will have a solution of the linear form 

cu» 4-^y 4- y = const. 

Pif Pf 

A(f)-=(a^+b^+c^) +(<ia*+68*+C3.V)^ +{ai^+f>iX+ca) ^ =A/, 

where A is a constant and /==a£C-(-^i/4-y2;. This leads to three equations between 
a, jS, y. A, namely, 

y(aj — A)+aa,+j3aa=0, ybi-^a{b2—k)+pb^^0, yCi4-ac,-f ^(c,~-A)=0, 


whence 


flj — A| U 3 

bt9 ^2 — h, 63 

Ci, C3, Cs““^ 


= 0 . 
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It will be assumed that this equation has three distinct roots, Aj, Ag, A3, to which 
corJ^spond three values of /, namely, U, F, W. Then 

will be the general solution, when z is made equal to unity, if 

Alt + Ajjf + AsA; — 0. 

It is sufficient to take t = A2 — A3, j — — A: = A, — Ag. The general solution 

is therefore 

- -^2 const. 


2*3. Orthogonal Trajectories. — The equation 

<P(Xy y, c)=0, 

in which c is a parameter, represents a family of plane curves. To this family 
of curves there is related a second family, namely, the family of orthogonal 
trajectories or curves which cut every curve of the given family at right angles. 
To return to the instance given in § 1*4, the first family of curves may be 
considered as the lines of force due to a given plane magnetic or electrostatic 
distribution. The family of orthogonal trajectories will then represent 
the equipotential lines in the given plane. 

Let 

be the differential equation of the given family of curves ; it determines the 
gradient p of any curve of the family which passes through the point {x, y). 
The gradient w of the orthogonal curve through (x, y) is connected with p 
by the relation 

pm^—1, 

and consequently the differential equation of the family of orthogonal tra- 
jectories is 


Since the differential equation of the given family is obtained by elimi- 
nating c between the two equations 

- d0 , d0 ^ 


the differential equation of the orthogonal trajectories arises through the 
elimination of c between the equations 


$=0, 
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= 0 . 


Examples, — (i) The family of parabolas, 

where c is a parameter, are integral-curves of the differential equation 

2xp=^y, 

The differential equation of the orthogonal trajectories is therefore 

2x+py=0, 

and the trajectories themselves are the curves 

2a!*-j-y2==c2 ; 

they compose a family of similar ellipses whose axes lie along the co-ordinate axes. 
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(ii) The family of confocal conics, 

a^~~X ^ b^-~ X * 

where X is tlie parameter, are integral-curves of the differential equation 
{X -hjjy)(y -px) -j-(a^~b'^)p =-0. 

This equation is unaltered by the substitution of ~~p~ ^ for p. The family is there- 
fore self-orthogonal. 


2’31. Oblique Trajectories. — An oblique trajectory is a curve which cuts 
the curves of a family at a given angle. Let the given angle be are tan m. 
Then if p and w are respectively the gradients of a curve of the given family 
and the trajectory at a point where they intersect, 


p--m 
I -\- mp 

If the differential equation of the given family is 

F{x, y, p)^-0. 

that of the family of oblique trajectories will be 

P- 




y> 


)=-o. 


1 


Example . — Consider the family of concentric circles, 

x^-\~y'^-{-c '^ ; 

their differential equation is 

i/p -0. 

The family of curves which cut the circles at the angle arc tan m is therefore 

X f / w-=0 

1 4-mp^ 


(inx-{-y)p+x~my^0. 

This equation is homogeneous : its solution is 

log V (x^ 4-y arc tan ^ —const. 

In polar co-ordinates, the equation of the trajectories is 

the curves are therefore equiangular spirals. 


2*32. Conformal Representation of a Surface on a Plane. — Another 
important application of differential equations of the first order is to the 
conformal representation of an algebraic surface upon a plane. The real 
quadratic form 

dS^ :=Edu^ +2Fdudv +Gdv^ {EG-F^^O) 

represents an element of surface. Since it is essentially positive, its linear 
factors, 

adu +bdv, a'du -\-¥dv 

are such that a and b are, in general, complex functions of u and v, and 
a' and b' are respectively the conjugate complex functions. 

Let p(u, v) be an integrating factor for adu+bdv, then the conjugate p' 
will be an integrating factor for a'du+b'dv. If 

p(adu -i-bdv) ~dV, p{a'du -^b'dv) ~dV' 
then V and F' will be conjugate complexes, and 

pp'dS^=^dVdV', 

D 
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Define x and y as new variables by the equations 


and let 
then 


V V'—x~~iy 

dS^:=\^(dx^+dy^) 

=A2d.s2. 


Thus the surface (u, v) is conformally represented on the plane (x, y).'^ 


Example . — Consider the representation of the sphere 


on the plane. 

Let 
that is 
Then 


dS'^ — sin^w dv^ 

dS-=^ a'\du~\-i sinw dv)(du~-i sinw dv) 

sm^u{cosecu du 4-i'di;)(cosec?-f du ~idv) 

cosecu du^dy, dv^dx, 
y^tog tan Jm, x~v. 
dS^~4>a^ sechh/ {dx^~{-dy^). 


This correspondence between the sphere and the plane is Mercator's projection f 
Meridians on the sphere are represented by lines parallel to the .v-axis in the plane, 
and parallels of latitude by lines parallel to the aj-axis. The whole sphere is 
represented by that strip of the plane which lies between x== —v and a?= +7r. Any 
straight line in the plane represents a loxodrome on the sphere, that is a curve which 
cuts all the meridians at a constant angle. 


2*4. Equations of the First Order but not of the First Degree.- -An 

equation of the first order and of degree m may be written 

(A) j/, +Pi(2) + . . . +P^^.i^+P„=0, 

where Pj, . . ., are functions of x and y. Theoretically, the equation 
may be brought into the factorised form, 




where pj, p^, . 
Let 


dx ■ ■ ■ ^dx 

, p^ are functions of x and y. 

<f>r{x, y, c,)=0 

be the general solution of the equation 

dy 


dx 


-Pr=^0 ; 


it will also be a solution of the given equation. Conversely if 

^{x, y, C)=0 

is a solution of the given equation, it must satisfy one or other of the equations 

dy 


dx 


-Pr=0 


(r=l, 2, .... m). 


* For the general theory of conformal representation, see Forsyth, Theory oj Functions, 
Chap. XIX. 

t Gerhard Kremer (laHne Mercator) published his map of the world in 1588. The 
underlying mathematical principles were first explained by Edward Wright in 1594. 
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It follows that every solution of (A) will be included in the solution 

C) • • • Vy c)=^0, 

which is therefore the general solution. The one arbitrary constant c is 
sufficient for complete generality, for a particular solution is obtained 
explicitly by solving one or other of the equations 

<i>r{^y y, 

in which c has any numerical value. 

Example , — 

In the factorised form the equation is 

the two factors give rise to solutions 

2 /— sinh (c±x) 

respectively, where c is a constant. The general solution therefore is 

-= 4- e- 2c ^ - 2x) 

— i(C— cosh 2x)^ 

where C--cosh 2c. 


2‘41. Geometrical Treatment. — The theory of the differential equation 




1 


may also be approached from a geometrical point of view. Replace by z 

and regard z as the third rectangular co-ordinate in space. Then the equation 

F{x, y, z)=-~-0 

represents a surface S\ 

Let 

be any solution of the differential equation, then the pair of equations 

y^<f>{x), z:=:.<j>\x) 

represents a space-curve F which, since 

F{Xy (j>(x), 


identically, lies upon the surface S. There is not a solution of the differ- 
ential equation corresponding to every curve which lies on S, but only to 
those curves at all points of which the differential relation 

dy~ zdx^O 

is satisfied. 

Let 

x=^x{t), y-=-y{t), z=:z{t) 


be the parametric representation of a curve F upon S for which the relation 

dy—zdx=0 


is satisfied. The projection of F upon the (a?, t/)-plane will be the curve C 


x^x{t), y=y{t) 


or 


y=^<j>(x). 
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Since at all points of the curve F the equation 

F(x, y, 2 )- 0 

becomes 

F{x, <j>(x\ 

the curve C, or 

y^4>(x) 

is an integral-curve of the equation 

Let the parametric representation of the surface S be 
x=^f(u, v), y^-g{u, v), z=^h(u, v), 


then the relation 
becomes 


dy —zdx ^0 


du 


^0 

du4--^ dv—h 
dv 



dv^O 


or, say, 


dv 

du 


~k{u, v). 


Any solution of this differential equation is a relation between u and v 
which defines a curve F on the surface S such that the projection of this 
curve on the (x, t/)-plane is an integral-curve of the differential equation. 


Consider, as an example, an equation which can be written in the form 

y~g(Xy p)--(). 

The corresponding surface S is then representable parametrically as 

x^x, y=g{x,p), z=^p, 

and the relation dy~-zdx—() becomes 

dg dg 
dx dp 


Tliis is a differential equation of the form 

dp 


dx 


~k(Xy p) : 


let its general solution be 

l{x, p, c)=0 

Then the integral-curves are the projections on the (x, 2 /)-planc of the intersection 
of the surface 

y-g{x, z)=0 

with the family of cylindrical surfaces 

l(x, 2 , c)—0. 

The general solution of the given equation is therefore obtained by eliminating p 
between the two equations 

y^g(x,p)y l{x,p, c)=-0. 


2*42* Equations in which x or y does not explicitly occur. — When an 
equation of either of the forms 

F{x,p)=0, F{y,p)=0 

can be solved for p, the equation can be integrated by quadratures. On 
the other hand it may occur that the equation is more readily soluble for 
X (or y as the case may be) in terms of Let 

x=fip) 
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be the solution, then, on differentiating with respect to y, 


y^c+fpf'(p)dp 

=c+g{ph 


whence 

say. Then the equations 

y=c+g{p) 

may be regarded as a parametric representation of the solution, which is 
obtained explicitly by eliminating p between the two equations. 

If the equation does not involve «r, it is solved for y and then differentiated 
with respect to x. The solution is then obtained in the parametric form 

x^c+g{p), 

where 

g{p)^fp~^f'{p)dp- 

More generally, it may be possible to express the equation 

F{x, p)— 0 

parametrically in the form 

x~u(i), p~v(t), 

then, on differentiating the former with respect to t. 

1 dy 


P 




whence 

y fv(t)ti'(t)dt. 

The solution is then obtained by eliminating t between the expressions for 
X and y. The equation 

F(y,p)r=0, 

if expressible in the form 

y=u(t), p=^v(t), 

is solved by eliminating t between 


f ^ 

y=u(t) and x—c-j-J — 


v(t) 


dt. 


Example , — Consider the equation 

p^~p^-\ 1/2—0. 

It may be represented parametrically as 

Differentiate the first equation with respect to t, then 

dx „ . 

p =1-3(2, 

^ dt 

whence 

-3(2 , , t~~\ 


-c-f 


Jr 


dt =c -j-•3( -f- Ing “ 

-(2 ^ ^ 


Thqs X and y are expressed in terms of the parameter (. 

\/2*43. Equations homogeneous in x and y, — An equation which is homo- 
geneous and of degree m in x and y may be written 

mjAU ^ - 
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If it is soluble for p, equations of the type 

f-Xf) 

already considered (§ 2*12) will arise. This case, therefore, presents no new 
features of interest. Consider, however, the case in which the equation is 

soluble for - ; thus 

X 

l=fiP) 

or 

y=xf{p). 

Differentiate this equation with respect to x, then 

Let p be taken as dependent variable, then in this equation the variables are 
separable, and it has the solution 


or, say, 



mdp 

p-flpY 


The simultaneous equations 




t/=aj/(p), cx-=^g{p) 

furnish the general solution of the equation. 


Example . — 

Solve for aj, thus 

differentiate with respect to y, then 

2 

P 
or 

whence 


y=yp^^-2px. 


2x=j(i-p); 


P P ^ Jdy 


dp 


P 

~ t 

y 


py=c. 


Eliminating p from the original equation gives the required solution 

f/*=2ca;-f-c*. 


2*44. Equations linear in x and y , — A general type of equation whose 
solution can be obtained in a parametric form by differentiation is the 
following : ♦ 

y=^4>{p)+^(pY 

The derived equation is 

p ==^(p) +{a!^'(p) ; 


* The efiuations appear to have been integrated by John Bernoulli before the year 1694. 
Its singular solutions were studied by d’Alembert, Hist. Acad. Berlin 4 (1748), p. 275. 
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if X is regarded as dependent variable, and p as independent variable the 
equation may, when be written 

dp p~^) P-<KP) 

and is then a linear equation in the ordinary sense. Its solution in general 
involves two quadratures ; let it be 

x-=cf{p)+g{p\ 

then X may be eliminated from the original equation, giving an expression 
for y in the form 

The general solution is thus expressed parametrically in terms of p. 

Consider now those particular values of p, say pi, p 2 , . . - , for which 

p-^(p)==0; 

for those values of p, 



Thus there arises a certain set of isolated integral curves such as 

They are straight lines such that .if an integral curve of the general family 
meets one of them, it will have, in general, an inflexion at the common point. 
The straight lines furnish an example of singular solutions, that is of solutions 
of the equation which are not included in the general family of integral 
curves, and not obtainable from the general solution by attributing a special 
value to the constant of integration. 


Example . — 

The derived equation is 


y~2px — p2. 


p^.2p4-2(ai— p) 


whence, if p=)=0, 

The solution of this linear equation is 


dp 

dx 


dx 2x 
-+--=^2. 

dp p 


c 2 

rgP, 

which, combined with the original equation, gives the required solution. 
On the other hand, when p=0, there is a solution 


2*46. The Clairaut Equation. — The Clairaut equation,* 

p=p,r-f0(p), 

is not included in the class of equations studied in the preceding section 
because, in the notation of that section, 

<f>(p)=p 

identically, and therefore the method adopted fails. 

The derived equation is 

P=P+{<«+'l>'{p )}^ ; 


Hist. Acad. Paris (1734), p. 209. 



40 


ORDINARY DIFFERENTIAL EQUATIONS 


it can be satisfied either by a constant, or by 

x+tlf'(p)=^0. 

The first possibility, p=c, leads to the general solution 

y=^cx+tp(c). 

The second possibility leads to a particular solution obtained by eliminating 
p between the two equations 

y=:=px+tp{p), x+i/j'(p)~~=0. 

It contains no arbitrary constant, and is not a particular case of the general 
solution ; it is therefore a singular solution. 

Now the envelope of the family of straight lines 

y=cx+i/f(c) 

is obtained by eliminating c between this equation and 

0=x-{~tp'(c), 

and is identical with the curve furnished by the singular solution. In the 
case of the Clairaut equation, therefore, the singular solution represents the 
envelope of the family of integral-curves. 

Conversely, the family of tangents to a curve 

y=f(x) 

satisfies an equation of the Clairaut form, for if 
is a tangent, then 

a=f{x). 

The elimination of x between these equations giv'es rise to a relation 

i3=^(a), 

and since, on the tangent, a—p, the tangents satisfy the equation 

y=px+tf,{p). 


Example . — y —px -|- 1 jp. 

Differentiating, 

dp 

whence either giving the general solution 

y—cx-\'\jc, 

or else 

p^—ljx. 


The singular solution is found by eliminating p between 

and y—px-^ljp 


and is 


y^=4x. 


2*6. The Principle of Duality. — There exists a certain transformation, 
due to Legendre, by which a dual relationship can be set up between one 
equation of the first order and another of the same order. Let X and Y 
be new variables defined by the relations 

X=p, Y=xp—y, 



and let 
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Now, assuming that ^ 
dx 


dX~dp, dY=xdp+pdx—dy 
—xdp, 

and therefore 

F==x. 

Also 

y—xp—Y 

-AP~y. 

Thus the transformation 

Y:=^xp—tj 

is equivalent to 

y^XP-Y, 


They are therefore reciprocally related to one another.* 
By means of this substitution, either of the equations 


F(x, y, p) ^0, F(P, AP-r , A) =0 

may be transformed into the other, and in this sense a dual relationship 
exists between them. When one of the equations is integrable, the other 
may be integrated by purely algebraical processes. 

For instance, let 

<^(X, 


be a solution of the second equation, then on differentiating with respect 
to A, 


I 


d<f> 

dY 


P=0. 


Now X, F, P may be eliminated between these two equations and 

x^P, y=^XP-Y, 


thus giving a solution of the equation 

F(x, y, p)=0. 


In particular, an equation of the form 

4>{xp-y)=xW{p) 

would become 

<I>(Y)^PW(X), 

The variables A and F arc now separable, and the equation is integrable 
by quadratures. 


Example . — ( y ~px)x = y. 

The transformed equation is 

F-f-A’ 

it is homogeneous, and has the solution, 

log F — — = const. 


Differentiate with respect to A, then 

P 

f" 


^AP 

y2 


=0, 


* If (a?, y) and (A, Y) are regarded as points in the plane of the variables m, r, the 
locus of (a?, y) is the polar reciprocal of the locus of (A", 1^) with respect to the parabola 
and conversely. 
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whence 

Y-XP 

and consequently 

P 

Y P 


Hence the solution of the original equation is 



1 

- — const. 

X 


or 


y^cxe^^^. 


dt) 

Note.— -In the case of the Clairaut equation the condition that ~ 4^0 is violated 
for the general solution ; this method therefore leads only to the singular solution. 


2’6. l^aatioiis of Higher Order than the First. — The simplest of all 
differential equations of general order n is the following : 


d^y 

dx^ 




Its integration is simply the process of n-ple integration and may be carried 
out in successive stages as follows. Let Xq be a constant, chosen at random, 
then 

/(»)*+«-.. 

d^~2y rX fX 

= / f(a!)da;+Co(x-Xo)+Ci, 

’ Xq * 3*0 


y=f dxT dx . . . r /(a.)d®+Co^® ^"7’ + • • • +Cn-i, 

where Co, Cj, . . ., C„„i are arbitrary constants. 

The multiple integral may, however, be replaced by a single integral. 
Let 


then 




whence, finally, 


dx^~ 1 





Y is therefore a solution of the equation which, together with its first (n—I) 
derivatives vanishes when x=Xq. It is therefore identified with the multiple 
integral. The general solution of the equation is therefore 


y 




«o) 

(n-l)\ 


+ • • • 
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Apart from this simple case, and the case of linear equations with constant 
coefficients, which will be dealt with in Chapter VI., there are but few equations 
of order higher than the first which yield to an elementary treatment. In 
number of very special cases, however, the order of an equation can be 
lowered by means of a suitable transformation of the variables, combined 
with one or more quadratures. The main cases of this kind which can arise 
will be dealt with in the three following sections. 


2*61. Equations which do not explicitly involve the Dependent Variable. — 

Consider the equation 

/ d^y dJ^+^y dy\ 


in which y and its first A:— 1 derivatives do not appear. 



The transformation 


reduces the equation to an equation in v of order n —A:. If this equation 
be integrated and its solution is v~v(x), it only remains to integrate 
equation 


#1/ 

da^ 


^v{x\ 


can 

the 


which is of the type dealt with in the preceding section. 

More generally, however, the reduced equation has a solution of the 
form 

which is not readily soluble for v. For the metho.; to be practicable it is 
necessary to express x and v in terms of a parameter ty thus 

yik)^--V(t)y X==x{t), 

Then 

d'i/^~^'>=v(t)dx=v(t)x'{t)dty 

which, on integration, gives y<^-^K The process is repeated, k times in all, 
until the explicit solution is reached. 

An important particular case is that of equations of the form 

dx^ 


such equations are integrable by quadratures. 


2*62. Equations which do not explicitly involve the Independent Variable,- 

When an equation has the form 

dy dy\ 

dx^’ ■ ■ ■’ dx”/ 


F{y 


= 0 , 


its order may be reduced to n — 1 by a change of variables. Let y be taken 
as a new independent variable, and p as the dependent variable. The 
formulae by means of which this transformation is effected are 

.... 

dx dx^ ^ dy* dx^ ^dy\^dy/ 


The given equation is thus reduced to one of the form 

dp d”- 




dy' 


dy' 
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Let it be supposed that this equation can be integrated, and that its solution 
is expressible in the parametric form 




where / and g are functions of the auxiliary variable t, and depend also on 
n— 1 constants of integration. Then x is obtained, in terms of U hy a 
quadrature, thus : 



J g{t) ’ 


In particular, an equation of the second order, which does not explicitly 
involve Xy namely 



dy d -y\ 
dxdx^l ■ 


is transformed into the equation 

p’pfy)-^’ 

which is of the first order. 

An equation of the form 

d^y t(d''Z^J\ 

dx^ 


is reduced, by the substitution 


to 





d^ 

dx^ 


-m- 


If 


^ —p, this last equation becomes 


P 


dp 

dv 


=f(v), 


whence 
and therefore 


p-=c+ff{v)dv, 
x=j f{v)dv}~^dv. 


In order that y may be obtained, v must be expressed in terms of 
the solution is then eompleted by w— 2 quadratures. 


X ; 


2’6S. Equations exhibiting a Homogeneity of Form.— Two classes of 
equations will be discussed, the first class being that of equations which are 
homogeneous in //, y', y'\ . . and which may also involve x explicitly. 

An equation of this class may, if m is the degree of homogeneity, be written 



y' y' 


y(m) 

y 


= 0 . 


Let u be a new dependent variable, defined by the relation 
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then 

and in general 




where C/„ is a polynomial in u, 7i\ . . The change of dependent 

variable from ^ to w therefore reduces the order of the equation from n to 
n~~l. 

The second class includes those equations which are homogeneous in 
y, xy\ x^y'\ . . and do not otherwise involve x» Let 


F{y,xy\x-y\ . . 


be the typical equation. Change the independent variable by the sub- 
stitution 


x=e^, 

then 

dy _dy d^y dy 

dx~di’ dx^ dt^ dt' ' 


and, in general, 


^rd'y^d/d \ .d 

(hf drdi ' ’ ' ' ^di 



Thus the transformed equation is of the form 



dy ^ 

cU’ ” dt” ) 


and does not explicitly involve x. It thus comes under the heading of 
§ 2 - 62 . 


An equation which comes under the last class, but which can be integrated by 
a simpler method is the following : * 

-Ply". y'-3y\ y-xy’ + \x^y'')=Q. 

The derived equation is simply 

y'" 

where Fg, Fj are the partial derivatives of F with respect to its first, second, and 
third arguments respectively. It is satisfied by y"'—0, or 

y~A. -\-JBx 

where A, B, C are arbitrary constants. This will be the general solution of the 
original equation provided that 

F(C, B, ^) -0. 


2-7. Simultaneous Systems in Three Variables.— Before the general theory 
of the integration of simultaneous systems of differential equations is 
attacked, it will be convenient to dispose of a simple case in which the equa- 
tions are iiitegrable by the methods which were detailed in the earlier sections 
of the chapter. 

Consider the system 

dx 

f, 7 ) and ^ are, in general, functions of £C, y and z, A very special, but 

♦ Dixon, Phil, Tram. R. S. (A) 186 (1894), p. 563. The generalisation to any order 
is obvious. See also RafiPy, BuU. Soc. Math, FrancCf 25 (1897), p. 71. 
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important case is that in which ^ and rj are independent of z. In this case 
the equation 

dx dy 

involves only x and y ; it will be supposed that this equation can be integrated 
and that its solution is 

0(a?, y, a)=0, 

where a is the constant of integration. Let this equation be solved for y, 
thus 

y=<l}{x, a), 

and let and be what ^ and ^ become when y is replaced therein by 
a). Then the equation 

dx dz 

irii 

does not involve y. Its solution will be of the form 

0{x, z, a, j8)==0, 

where jS is the constant of integration. Now let a be eliminated between the 
two solutions 

0{x, y, a)=0, &{x, 2, a, ; 

the solutions then take the form 

0(a?, y, a)=0, W{x, y, 2 , ^)=0. 


2*701. Integration of a Simultaneous Linear System with Constant Co- 
efficients, — The system 


where 


dx ^dy dz 


^==aia;-f^i2/4-Ci2-fdi, 


17 22/4-^22 +^ 2 , 

{ = ^3^ + + ^3^ 4- ds, 


is not of the form dealt with in the preceding section. It can, however, be dealt 
with in a similar manner after a linear transformation of the variables has been 
made. To simplify the working a new variable t is introduced such that 


dx dy dz dt 

i V C ^ ' 

then, whatever constants Z, m, n may be, 

dt _ ldx-\-mdy-\-ndz 
i ~~ if+mrj-j-nC ‘ 

Let Z, m, n be so chosen that 


then 


Zfli-hWMZa 4-^103 =Zp, 
Ibi -f-wftj 4-n68 —mp, 
Zci -f mcj -fncj 


dt d(lx+my-j-nz) 
t ~ p(lx -{-my -\-nz-\~rY 


where rp^ldi-{-md^-{-nd^. This choice of Z, m, n is possible if p is a root of the 
equation 

(2i p, Uj, O3 

^1* ^2~P* ^8 

^2) P 


== 0 . 
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Let the roots of this equation, supposed distinct be ~ , } , }■ , and let the corre- 

^1 *^2 ^3 

spending values of Z, m, n* r be 

It* ^i* 2, 8), 

then 

dt _ \d(l ^x-\~m^^n^z) 
t ~ ’ 

whence 

i =. C,(Z^a; f h ^^2+ ri)A,. 

The solution of the system is therefore 

and contains three constants of integration, C\, Cg, C3, of which two are arbitrary. 


2*71. The Equivalent Partial Differential Equation. — Let x and y be 

regarded as independent variables, and 2 as a dependent variable. Let 
p and q be the partial derivatives of z with respect to x and y respectively, 
then 


is a linear partial differential equation of the first order and is known as 
the Lagrange linear equation. If 

Z=f(x, y) 

is a solution of the equation, then 


^dx^‘dy 


for all values of <r, y. This solution represents a surfii le, known as an integral- 
surface of the partial differential equation. Since the direction cosines of 
the normal to a surface z--f(Xy y) are proportional to 

dx^ dy^ 

the differential equation expresses a distinguishing property of the tangent 
plane to the integral -surface. 

Now consider the system of simultaneous ordinary differential equations 

dx dy dz 

1 

and let its solutions be solved for the constants of integration, thus 


U(Xy t/, Z)=ay V(Xy Z) , 

These solutions represent a two-parameter family of curves in space, which 
are known as the characteristics of the system. If 77, ^ exist and are one- 
valued at a point (xq^ yo, Zq), and at least one of them is not zero at {xq, 2/0, Zq), 
one and only one characteristic passes through that point. 

It wiU now be shown that the characteristics of the simultaneous differ- 
ential system bear aa intimate relationship to the integral-surface of the 
partial differential equation. In the first place it will be proved that, if an 
integral-surface passes through (iCg, 2/o> contains the characteristic through 

that point. Let the integral surface through {xq, i/o, ^o) 

y) 

and, supposing that ^ does not vanish £it (a?o> !Zo» consider the differential 
equation 

dx'^e 
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in which z has been replaced by f{x^ y). The equation defines as a 
function of x and is therefore the differential equation of a family of cylinders 
whose generators are parallel to the axis of z. The cylinder through (iTo, fi) 
intersects the integral-surface in a curve through (rro, -o)* Along this 
curve 

dx _ dy ^pdx+qdy dz 
V ~ ~ ^ ‘ 

The curve so defined is therefore a characteristic, and the theorem is proved. 
An immediate consequence of this theorem is the fact that every integral 
surface is a locus of characteristics. In particular if any non-characteristic 
curve in space is drawn, the characteristics which pass through the points 
of this curve build up an integral- surface. 

In the second place, the converse of this theorem will be shown to be 
true, namely, that in general every surface which arises as a locus of character- 
istic curves is an integral-surface of the partial differential equation,* The 
tangent line to the characteristic at any arbitrary point {xq, Pq, 2 : 0 ) is 


^-^0 ^y-yo 
^0 lo ^0 


where ?o ^re the values of rj, ^ at {xq, ^o)* The equation of the 

tangent plane at {xq^ y^, Zq) to the surface which envelopes the characteristics 
will be 

{x-Xq)po +( y -yo)qo --- ---o» 


where Pq and qQ are respectively the values of ^ 


on the surface at 


(xq, ^)* Since the characteristic lies in the surface, the tangent line lies 
in the tangent plane, and therefore 


But (iTo, t/o, Zq) is any point on the surface ; the latter is therefore an integral- 
surface of the partial differential equation 

ip+riq=^^. 


2*72. Formation of the Integral-Surface. — The aggregate of character- 
istics form a two-parameter family or congruence of curves. Just as a plane 
curve is formed by selecting, according to a definite law, a one-fold infinity 
of the two-fold infinity of points in a plane, so an Integra I- surface is formed 
by selecting a one-fold infinity of curves of the congruence. Let 

u{x, y, z)--=-a, v(x, y, z)=p 

be the aggregate of characteristics from which a one-fold infinity is chosen 
by setting up a relationship between a and p, say 

Q{a, j8)=0. 

The equation to the integral-surface is therefore 

Q{Uf v}=^0, 

and this equation, in which the function Q is arbitrary, is the general solution 
of the partial differential equation. 

In the theory of ordinary differential equations of the first order, it is 
often required to *find that integral-curve which passes through a given 
point of the plane. The corresponding problem in the case of partial 

* The exceptional case arises when the surface has a tangent plane parallel to the 
z-axis, for then p and q become infinite and the proof fails. 
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differential equation is to find that intcgrahsurface which passes through a 
given (non-characteristic) hose-curve in space. This problem, in its general 
form, is known as Cauchy’s problem. 

Let 

y, z)=0, y, 

represent the base-curve, and let 


u{x. y, z)^a. v(x, y, z) --^-^ 


be the characteristics. If, be^tween these four equations, x, y, z are eliminated, 
there remains a relation between a and j8 which expresses the condition that 
the characteristics and the base-curve have points in common. Let this 
relation be 


then 

is the re^quired integral-surface. 


0(Uy 


Example. — Consider the partial (lifferential equation 

dz dz 

(cij- hz) ~ -\-{az-cx)~ --=bx-ay. 
dc dy 

The subsidiary dilTerential system is 

(Lk' dy dz 

cy-hz az- cx bx-~ay' 

'riiis system is equivalent to 

( adx + bdy f- cdz - 0 , 

\ xdr i ydy -\~zdz 0, 

and therefore the equations of tlu' eharaeteristies are 

Jj ax f by -}- cz — a, 

(a:- -1 //“-f 

wh(M-e a and fJ are arbitrary (constants. The characteristics an; the intersections 
of all spheres whose centrt' is at Ihe origii with all planes which are parallel to the 
straight line 


that is to say, they are the aggregate of circles whose planes are perpendicular to, 
and whose centres lie on, this line. 

The integral- surfaces have the equation 

x-+y--]rz- J{iur ]~by^-cz), 

and are surfaces of revolution which have the line (/) as axes of symmetry. 

Now consider that particular integral-surfae-e which contains the ?/-axis ; it 
is built up of those characteristic curves which pass through the t/-axis. The 
charact(‘ristics are those for which a and p arc such that the equations 

ax { by^cz--^a, 

are consistent. The condition that they are consistent is obtained by eliminating 
y from 

by -a, y--^p 

and therefore is 

The required integral- surface is 

/> “(a? - + 2 / - +2 “) -- (aaj -\by -f cz) 
or 

V^abxy+'Zbcyz-\-2cazx~ {). 

E 
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2*73. The Homogeneous Linear Partial Differential Equation. — When £ is 
identically zero, the equation has the so-called homogeneous form 

^p+rjq=0. 

The equations of the characteristics then become 

dx __dy ^dz 
^ V ^ 

The last equation gives at once 

z—a, 


and therefore the characteristics are plane curves whose planes are perpen- 
dicular to the J 2 -axis. 

The most important case is that in which ^ and t) are independent of z ; 
the equation of the characteristics is then 

z-=a, u{x, 

and the equation of the integral-surface may be written in the form 


Now consider the equation 


2 =/(«)• 


^dx^^dy^^ez ’ 

where ^ are functions of a?, y, z and do not involve /. If 

f(x, y, 2)=c, 

where c is a constant, is a solution of the partial differential equation, then 

and therefore /(<r, i/, is a solution of the simultaneous system 

dx dy dz 

1 T* 

The converse is also true, for if 


u(x, y, z)=a 

is any solution of the simultaneous system, then 

du—~dx +-^dy -\- — dz 0. 
dx dy dz 

and therefore 


Let 


.du ^ du ^ y 'du 


y, Z}~p 


be a second, and distinct, solution of the simultaneous system ; 
be a solution of the partial differential equation, so that 


it will also 


If any other solution 
exists, then 


, dv dv 


w(x, y, z)=y 
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and, eliminating 7y, 

d{u, V, w) __ I 

^,2) ' dx' dy" dz 

dv dv dv 
dx"" dy’ dz 
' dzv dw dw ; 
c)ir " dy " bz 

identically. Consequently w is a function of u and i?,* and therefore the 
partial differential equation admits of two and only two distinct solutions. 
From the three equations 

u{x, y, z)=a, v(x, //, 2)-=^, nix, y, z) ~^=y, 

two of the variables, say x and ?/, may be eliminated, and the eliminant can 
be expressed in the form 

W~-(f)(U, V, z). 

Now 

w) V, <f>) j)(u, z;, z) 

d{x, ?/, (){u, z;, z) d(x, y, z)' 


The first determinant on the right is simply the second is , The 

^ ^ dz d(x, y) 

second of these is not zero, since u and v are supposed to be independent. 
Consequently 


d(f> 

dz 


-M), 


that is to say, <f> is explicitly independent of 2;, or in other words w is a 
function of u and v alone. 

The general solution of the partial differential equation 


is therefore 





=-0 


Q(u, i;) — const., 


where Q is an arbitrary function of its arguments, and 

u--a, 

are any two independent solutions of the subsidiary system 

dx dy dz 

The extension to the case of n variables is obvious. An exceptional case 
occurs when r/, ^ have a common factor ; the result of equating this factor 
to zero provides a special solution of the partial differential equation which 
may or may not be included in the general solution. 


As an example consider the equation 




dx 




df 

dz 


-0. 


dx dy dz 
xy 2“ 

* § 


The subsidiary system 
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has the two distinct solutions 


The general solution is 


V z — x 
X xz 


_/V z~x\ 

W const. 
\x xz / 


I'S. Total Differential Equations. — An algebraic equation in three 
variables, of the form 

y, z)^c, 

where c is a constant, leads to the total differential equation 




dx 


dy 


If j have a common factor a, and if 

dx dy dz ^ 

dx ^ ’ dy dz 

the total differential equation may be written in the form 




Pdx -\-Qdy -^-Rdz =0. 

On the other hand, if P, Q, and R are arbitrarily-assigned functions of 
Xy y, Zy the total differential equation does not necessarily correspond to 
a primitive of the form 

<l>{Xy yy 2)=C. 


For if such a primitive exists, P, Q, R are respectively proportional to the 
three partial differential coefficients of a function <j){Xy t/, z), which is not in 
general true. The problem therefore arises, to find a necessary and sufficient 
condition that a given total differential equation should be integrable, that 
is to say, derived from a primitive of the form considered. 

It is first of all necessary that functions y, z) and /ji(x, y, z) exist such 
that the conditions 


are satisfied. 


Then * 





d^ 

dydx 


d<j> 

~dz 


—fjiR 


that is 

and similarly 


dxdy' dx^^^^' 


^\dy dx\ 


' dx 


^dq 

nd^z' 

[dR 


dR) ^dfji 


dy 

dP 


I- 


idR __dPi 
[dx dzS 


»y 

dz 


-0. 


-R 


,dy. 

8y’ 

dfjL 

dz ' 

dfjb 

dx* 


* It is, of course, assumed that the change of order of differentiation is valid. 
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The unknown jx is eliminated from these three equations by multiplying 
respectively by i?, P, Q and adding. The resulting equation 


^dQ dRj 
I dz dy I 




sdli _ dP) 
Xbx 


(dy dx I 




is a necessary condition for integrability.* 

It is obvious from the above demonstration, and may easily be verified 
independently, that if A is a function of x, y^ z and 

Pi-AP, 


the condition for integrability is satisfied by 

It will now be proved that the condition of integrability is a sulYicient 
condition, that is to say, when it is satisfied, there exists a solution involving 
an arbitrary constant. The proof incidentally furnishes a method of obtain- 
ing the solution when the condition for integrability is satisfied. 

Let one of the variables be, for the moment, regarded as a constant. If 
the variable chosen is 2:, the equation reduces to 

Pdx-{^Qdy -i). 

where P and Q are to be regarded as functions of x and y into which z enters 
as a parameter. This equation has a solution 

?/, “-const. 

where, if X{x, y. z) is the integrating factor, 
dx cy 

but, of course, it does not follow that 


du 




Let 




then since, by hypothesis, 

I dz - dy rH dx ~ \ I dy -dx ] 


it follows that 

dS du- dS du 
dx dy dy dx 

This relation is not satisfied in virtue of 


^ 0 . 


u{x, y, z)^ const., 

it is therefore an identity. Consequently S and u, regarded as functions of 
X and y arc functionally dependent upon one another. The functional 
relationship between them, however, involves also the third variable z, and 
thus 6 " is expressible in terms of u and 2: alone. 

Now 

X{Pdx -{-Qdy +Rdz) ^ ^ +Sdz 

^du+Sdz. 


* Euler, Inst. Calc. Jnt. 3 (1770), p. 1. 
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The original equation is therefore equivalent to 

du -\~Sdz—0 ; 

let z) be an integrating factor, then 

Xfi(Pdx +Qdy -\-Rdz)==fi(du +Sdz) 
is an exact differential dtp. The primitive is 

tp(u, z)=c ; 

and if u is replaced by its expression in x, y, z the primitive takes the form 

<P{x. y, z)=-c. 

Similarly it may be proved that a necessary and sufficient condition that 
the equation in n variables 

XidXi-\-^2^'2~^ * • • 

should have a primitive of the form 

<p{Xi, . - •, 

is that the set of equations 



(A, fi, i/=l, 2, . . n), 

are satisfied simultaneously and identically. The total number of such 
equations is ln{n-~l)(n~2) ; of these ^(n~l)(w— 2) are independent. 


The main lines upon which the integration proceeds is illustrated by the 
following example ; 

yz(y-\~z)dx -j-zx(z j-x)dy-}^xy{x i~y)dz—0. 

In this case 

P^yz{y+z), Q'^zx{z-{-x), R^xy{x+y), 

ft 

and the condition for integrability is satisfied. 

When 2 is regarded as a constant the equation reduces to 

yz(y -{-z)dx -i-zx{z -\-x)dy --0, 
and this reduced equation has the solution 


Now 


so that 

Also 


and therefore 


u ~ 

( 2 -f «r)( 2 +i/) 

™ const 


xy 


du 

_^z(z^y) _ 

1 

dx ~ 

x^y 

~ x^y^' 

du 

Z(2 -\-X) 

1 

dy~ 


^ x'^y'^ 



S^\R~ 


dU 

dz 


xy xy 


= -.2 


= -~2 


x+y-\-z 
xy 

u~\ 

. — _ , 

2 


X{Pdx~\-Qdy -\-Rdz)~du—2^~~- dz. 

z 
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An integrating factor is pi ^ and 


\li(Pdx-\-Qdy+Rdz) = — ^ 


2(M--l)dz 


The primitive therefore is 



M— 1 
2* 


= C 


or, replacing u by its expression in terms of a?, y, 2 , 


ays 


2*81. Geometrical Inteirretation.— When R 
differential equation may be written 


dz- 


-R^-R^y 


or 

Since 


dz=Udx~\-Vdy. 

dz~pdx+qdy. 


is not zero, the total 


the total differential equation is equivalent to the two simultaneous partial 
differential equations 

p:=U{x, y, 2), q:^V(x, y, 2). 

The equation of the tangent planq at yo> integral-surface wliich 

passes through (xq, y^, 2o) is therefore; 

2 -2o U^(x -Xq) + Fo(y -yo), 

where Uq and Vq are respectively the values of U and V at {xq, y^, 2o). 

The problem of integration is therefore equivalent to finding a surface 
such that the direction cosines of its normal at every point {Xy t/, 2) are 
proportional to 

lJ{Xy y, 2), V{jy y, 2), —1. 


This problem is, in general, insoluble ; in order that it may be soluble the 
condition for integrability, which reduces to 


dy dz dx 


+ U 


dv 

dz* 


must be satisfied. 

The general solution of each of the partial differential equations 


dz 

dx 




dz 

dy 




represents a family of surfaces, such that through every curve in space there 
passes, in general, one and only one surface of each family. ♦ Their common 
solution represents a family of space-curves 

u(ix:y y, 2)=:a, v(Xy y, 2)=^, 


depending upon the two parameters a and j3, and such that through each 
point in space then passes one and only one integral-curve. 

An integral-surface of the total differential equation cuts every curve of 


* This depends upon the fact that a partial differential equation possesses, in general, 
a unique solution satisfying assigned initial conditions. The truth of the underlying 
existence-theorem is assumed. 
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this family orthogonally, that is the tangent plane at any point P of an 
integral -surface must contain the normals at P of the two surfaces 
which pass through P. Hence 

du du du 

^dx^^dy dz 
dv dv dv 

These two equations determine 

y, z), q=V(x, y, z). 

These are consistent if, and only if 

dp _dq 
dy dx’ 

that is, if the condition for integrability 

dy ^ dz dz 

is satisfied. 

2-82. Mayer’s Method of Integration. — The method of integration 
developed in § 2*8 depends upon the integration of two successive differential 
equations in two variables. In Mayer’s method * only one integration is 
necessary. Let {xq, j/q) be any chosen pair of values of (x, y) and let be 
an arbitrary value of 2; such that the four differential coefficients 

dV diJ dV dV 
dy ’ dz * dx ’ dz 

exist and are continuous in the neighbourhood of {x^, yo, 2:0) • Then if the 
equation is integrable, its solution will be completely determined by the 
initial value Zq. The value of 2 at {x, y) can therefore be obtained by following 
the variation of z from its initial value 2:0 ^ point P moves in a straight 

line in the (x, ^)-plane from {xq, y^) to (x, y). 

There is no loss in generality in supposing that the point {xq, y^) is the 
origin, and this will be assumed. On the straight line joining the origin to 

{x, y)y 

y:=zKX, dy — KflXy 

where k is constant. The equation therefore becomes 

dz {I ^ I ■i-KVi)dx, 

where IJ i and Vi are what IJ and V become when y is replaced by kx. This 
equation, in the two variables x and s, has a solution of the form 

<f)(x^ z, k)~ const. 

or, since z~Zq when x= 0 , 

(f){X, Z, K) =(^( 0 , ZQy k). 

On replacing k by yjx^ the solution 

^(x, z, ylx)=<f»{Oy zoy yjx) 

is obtained in a form which indicates its dependence upon the arbitrary con- 
stant Zq. 


♦ Math. Ann., 5 (1872), p. 448. 
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Example — Consider the equation 


dz 


a -^ yz 
V^xy 


dx 4- 


x{z-x) 

dy ; 

1 -{-xy ‘ 


the coefficients of dx and dy are continuous in the neighbourhood of x—0, ?/=0, 
and so are their partial differential coefficients. 

Let 


then the equation reduces to 


y~KXy dy -Kdx, 


dz 2 kx 
fix 1 -\-Kx/^ 


1 ~Kx‘^ 

1 f KX - ' 


it is now linear, and has the solution 


^:--cr4 

The solution of th(‘ given equation is therefore 

f- 2 o(l 4 xy) 


2'83. Pfaff’s Problem. — When th^.‘ condition for integrability is not 
satisfied, the total differential equation is not derivable from a single primitive. 
On this account such an equation was at one time regarded as meaningless.* 
Further consideration, however, brought to light the fact that the total 
differential equation is ecjiiivalent to a pair of algebraic equations *f knf)Wji 
as its integral equivalcnfs. In g(ujeral, wlien the equations for integrability 
are not all satisfied, a total differential equation in 2r/ or 2n— 1 variables 
is equivalent to a system of not more than 7i algcibraic equations. J The 
problem of determining the integral equivalents of an; riven total differential 
equation is known as Pfaff’s Problem. A sketch of the method of procedure, 
in the case of three variables, will now be given. § 

The first step consists in showing that the differential expression 

Pdx-\- Qdy -}-Rdz 

can be reduced to the form 

du -\-vdr .. . 


where u, t>, w arc functions of j:, 7/, 2 , 


(A) 

Let 

then 


The two forms are identical if 
R 


du , dw 
dy dy 


P' 


dQ 

' dz 


dR 


dy ' 
P'- 


q; 


dR 

dx 


dP 

■ dz^ 


dz' dy dy' dz' 


dv dw 
dx * dz 


dv dw 
dz' dx' 


du , dw 


R' 


dP 

dy 


dQ 

’ dx' 


dv dw dv dw 
dy ' dx dx' dy' 


♦ Euler, Inst, Calc. Inf., 3 (1770), p. 5. 
t Monge, Mem. Acad. Sc. Paris (1784), p. 585. 
t Pfaff, Abh. Akad. Wiss. Berlin (1814), p. 76. 

§ An extended treatment in the general case is given in Forsyth, Theory of Differential 
Equations, Part I., and in Goursat, Lemons sur le Problhne de Pfaff. 
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It follows that 




: 0 . 


Thus V and w are solutions of one and the same linear partial differential 
equation ; the equivalent simultaneous system is 


Let 


dx _dy _ dz 
P ~Q' 


a{Xy 2 /, 2 :)=const., j8(tr, y, s) —const. 


be two independent solutions of the simultaneous system, then t; and are 
functions of a and j3. 

Now return to the variable u ; since 


{'■ +{« - sJ®’ = + «'S + ®'s! -»■ 

it follows that 

P' 


dy 

:,,du 


But the condition 


PP'+QQ 


is the condition for integrability ; since it is supposed not to be satisfied, 
u does not satisfy the same partial differential equation as v and zt?. 

Now w may be any function of a and ^ ; for simplicity let 


Then if the relation 


w=a. 

a{x, y, z)==a. 


where a is a constant, is set up between the variables x, y, z, the differential 
form Pdx-\-Qdy-{-Rdz reduces to du, and therefore becomes a perfect 
differential. Thus the relation a{x, y, z)~a is used to express any variable, 
say z, and its differential dz in terms of the other two variables and their 
differentials, and when these expressions are substituted for z and dz in 
Pdx+Qjdy~\-Edz, the latter becomes a total differential d(f>{x, y, a). When 
a is replaced by a{Xy y, z) this differential becomes du. Thus u is obtained, 
and since u and w are known, v may be deduced algebraically from any one 
of the equations (A). The total differential equation 


Pdx-\-Qdy -{-Rdz =0 
is thus reduced to the canonical form 


du+vdw=^0. 


The canonical equation may be satisfied in various ways, as follows ; 

(i) w— const., zo— const, (ii) u=const., v—O. 

More generally, if w) is any arbitrary function of u and w, an integral 
equivalent is 


(iii) ^(w, z<;)==0, 



to 


= 0 ; 


(iii) includes (ii) but not (i). In each case, the integral equivalent consists 
of a pair of algebraic equations. 
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As an example, consider the equation 

ydx-\-zdy~\-xdz~0. 

In this case 

R==x, P'=.Q'=i2' = l, 

and thus 

PPM-QQ-f RR'4=o, 

that is, the condition for integrability is not satisfied. 

The simultaneous system is 

dx=dy=dz ; 

one solution is 

a^x~y=^a. 

Let a?=a, and eliminate x from the given equation, which becomes 

{y +z)dy +(» + a)dz = 0 . 

This reduced equation is immediately integrable and its solution is 

^ — iy * i-yz -h oz = const. 

When a is replaced hy x—y, <f} becomes u, thus 

u=-iy^-Yyz-]-{x-~y)z 

Finally v is obtained as follows : 

dw ^ du 


that is 

Thus 

where 


V- =P-^ , 
ox ox 


v=:-y~z. 

ydx -f zdy -{-xdz —du-\- vdw, 


v=-y~z, w=--x~-y. 

Integral equivalents are therefore 

(i) const., x—y- aonsU, 

(ii) Jt/2+aTz=const.,. t/— z— 0. 

3 4* dih 

(hi) w)=0, =-0. 

du ow 

Other integral equivalents are obtained by permuting x, y, z, cyclically. 


2*84. Reduction of an Integrable Equation to Canonical Form. — The 

foregoing reduction to canonical form may equally well be performed in 
the case of an integrable equation, but since, in this case, 

PP'+QQ'+RR'-O, 


identically, u satisfies the same partial differential equation as v and w 
and therefore w, v and w are functions of a and p. 

It follows that 

du -\-vdw —Ada +Rdj8, 


where A and B are functions of a and p alone. When a and jS have been 
determined, A and B are derivable algebraically from any two of the three 
consistent equations. 


P=A 


da 

dx 





0j3 




dz * 


Thus the total differential equation is transformed into an ordinary equation 
in the two variables a and p. 
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This leads to a practical method of solvin*^ an intolerable equation, as is shown 
by the following example (ef. § 2-8) ; 

yz{]) ^z)dx ^ zaiz-\ x)dy { xy(X']-y)dz -0. 

Here 

r' ^2x{z If), q'-^2y{x-z), R'--^2z{y-x), 


and the condition for integrability is satisfied. 

dx dy 

y(x -z) 


is equivalent to 


d(x^y f z)^-0, 


dx 

- -f 

X 


and has the solution 


The simultaneous system 
dz 

z{y-x) 


dy dz 

'M -0, 

y z 


a ™ a? ] /y f;:: —const., fi ~ xyz — const. 
Thus the given eciuation reduces tt) 

Ada fUdyg- O, 

where 

j/z(y \-z)^A+Byz, 
zx(z -f x) -A -f Bzx, 

- A I Bxy. 

Hence 


A=^-xyz, B--x-i'y^z, 

that is to say, the equation becomes 

ad)3 — ^da — i), 


and has the solution 


a a? - 1 - 1/ 4 2 

onjz 


— const. 


Miscellaneous Examples. 


1 . Integrate the following equations : 

(i) (1 (1 ^-0 ; 

(ii) £C(1 y“)^dx-{^y{l -]-x'^)^dy-- 0 ; 

(iii) (x^-j~2xy -y^)dx~(x- -2xy~y^)dy~^0 ; 

(iv) {y^~-xy)dx~\~{x^—xy)dy-~h ; 

(v) x^ydx ^-{x^ —y^)dy —0 ; 

(vi) (x+y)dx-~{2x ~y~~l)dy==0 ] 

(vii) (a;42i/-l-l)da;-~(2a;-|-4i/-f3)di/— 0 ; 

(viii) {2x^ + (ixtf -{~y‘^)dx + {Sx^ + 2xy +^y^)dy ^0 ; 

(ix) (x^-\~y ^)dx 4- xydy ~ 0 ; 

(x) (14a;2)p+a;y-=:l ; 

(xi) p-f 3/ tan ar— sin 2a! ; 

(xii) p^y cos ; 


(xiii) xp—ay—x’^ ; 

(xiv) xp~y~x‘^ sin x ; 

(xv) p-{-2xy"Xe'~^ ; 

(xvi) p sin X cos a:— i/— sin^a! ; 
(xvii) ( 2 /*~a! 2 /)da!+(aJ-hl)d 2/=0 ; 

(xviii) {y -xp)^=4ip ; 

(xix) y-~px^p{p~l)==0 ; 

(xx) xyp^ + {x^+y^)p-]-xy=^0 ; 

(xxi) yp‘^-\-2px~y~0 ; 

(xxii) y ~(a!-|-5)p-hp*~0 ; 

(xxiii) {x-\~l)p^—{x-\-y)p-\-y=0; 
(xxiv) y~-2px-\-p^^0. 


2. Determine n so that the equation 


is exact. 


aa!*-f 2bajj/-fci/* 

{x^+yT 


{ydx~xdy)~0 


3. Show that the equation 

{y* - 2y^)dx (Sxy^ ~4xy-\~y)dy = 0 

has an integrating factor which is a function of aJt/*, and solve the equation. 
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4. Show that cos » cos y i&Bn integrating factor for 

(2aj tan y sec aj-f y* sec y)dx+(2y tan x sec y-f sec x)dy 
and integrate the resulting product. pSdinburgh, 1915.) 

5. From the relation 

-4(a;*4-y*)~2Ba!y+C-0 

derive the differential equation 

+ — =0 
c*) V(y*—c') 

where c*=AC(B*— .4*). Deduce the addition theorem for the hyperbolic cosine. 

6. Verify that a solution of 

dx _ dy 

-v/a+ii) “ v'(i+^) 

is x*y^+2axy(x+y)-\-a%x-yy~-4{x-\-y)-\ 

where a is an arbitrary constant. In what way is this result connected with the theory of 
elliptic functions ? 

7. Find the curves for which 

(i) The subnormal is constant and equal to 2a ; 

(it) The subtangent is equal to twice the abscissa at the point of contact ; 

(iii) The perpendicular from the origin upon the tangent is equal to the abscissa at 

the point of cx)ntact ; 

(iv) The subtangent is the arithmetical mean of the abscissa and the ordinate ; 

(v) The intercept of the normal upon the aj-axis is equal to the radius vector ; 

(vi) The intercept of the tangent upon the y-axis is equal to the radius vector. 

8. P is a point {x, y) on a plane curve^ C is the corresponding centre of curvature^ and 
T the point in which the tangent at P meets the aj-axis. If the line drawn through T 
parallel to the y-axis bisects PC prove that 

and hence prove that the cur/e is a cycloid. [Paris, 1914.] 

9. Prove that every curve whose ordinate, considered as a function of its abscissa, 
satisfies the differential equation 

W-y)* == 0(1 +»*). 

where a is a constant, has the following property. If // is the foot of the perpendicular 
from the origin O upon the tangent at any point P of the curve and Q is the foot of the 
perpendicular from H upon OP, then P lies upon the circle of centre O and radius a. 

Change the variables by the substitution 

x~^r cos y—r sin 9 

and integrate the equation thus obtained. 


[Paris, 1917.] 
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THE EXISTENCE AND NATURE OF SOLUITONS OF ORDINARY 
DIFFERENTIAL EQUATIONS 


3T. Statement of the Problem. — The equations of the type 

dy 
dx 


=/(*. 


whose solutions were found, in the preceding chapter, by the application of 
elementary processes, are integrable on account of the fact that they belong 
to certain simple classes. In general, however, an equation of the type in 
question is not amenable to so elementary a treatment, and in many cases 
the investigator is obliged to have recourse to a method of numerical approxi- 
mation. The theoretical question therefore arises as to whether a solution 
does exist, either in general or under particular restrictions. Researches 
into this question have brought to light a group of theorems known as 
existence-theorems, the more important of which will be studied in the present 
chapter.* 

Let {xq, 2/o) be a particular pair of values assigned to the real variables 



{x, y) such that within a rectangular domain D surrounding the point (.Tq, yo) 
and defined by the inequalities 

|a;-Xo| <a, <b, 

f{Xy y) is a one-valued continuous t function of x and y. 

* See also Chap. XII., where the question is discussed from the point of view of the 
theory of functions of a complex variable. 

t /(^» y) ® continuous fimction of x and y in D if, given an arbitrarily small positive 
number e, a number 5 can be determined such that \f(x-{-h, y+k)~f{Xj y) <f, provided 
that (x, y) and y-\rk) are in D and h <h, Ar. <S. It is important to note that 

h and k vary independently. 
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Let M be the upper bound of | f{x^ y)\ in D and let h be the smaller of a 
and hfM, If /i<a, the more stringent restriction 

[ x—Xq I < h 

is imposed upon x, (Fig. 1.) 

Yet another condition must be satisfied by /(a;, y), namely that, if (a:, y) 
and {x, F) be two points within D, of the same abscissa, then 

\f{x, Y)~f(x, y)\<K\(Y-^y)l 

where K is a constant. This is known as the Lipschitz condition* * * § 

Then, these conditions being satisfied, there exists a unique continuous 
function of a?, say y{x), defined for all values of x such that \x—-XQ\<ih, which 
satisfies the differ ential equation and reduces to when x~Xq, 

Two entirely distinct proofs of this existence theorem will now be given, 
known respectively as the Method of Successive Approximations and the 
Cauchy -L ipschitz M ethod. 

3’2. The Method o! Successive Approximations.t — Suppose for the 
moment that a solution y(x) is known, which reduces to yQ when x=Xq ; 
this solution evidently satisfies the relation 

!/(^) 1/0+1 f{t,w(t)}dt. 

• ^0 

This relation is, in reality, an infxgral equation.X involving the dependent 
variable under the integral sign. Let the function y{x) be now regarded as 
unknown ; the integral equation may then be solved by a method of successive 
approximation in the following manner. 

Let X lie in the interval § (xq, XQ-\-h) and consider the sequence of functions 
2 / 2 (^)> • • * , defined as follows : 

yi(^)=^yo+ 1 /U> yo}dt> 

■ +0 

y»(x) --J/0+ / /{<> yn-i{t)}di. 

It will now be proved 

(a) that, as n increases indefinitely, the sequence of functions 
tends to a limit which is a continuous function of x, 

(h) that the limit-function satisfies the differential equation, and 
(c) that the solution thus defined assumes the value yp when x—Xq and 
is the only continuous solution which does so. 

* It will be seen, as the theory develops, that it is only necessary that the Lipschitz 
condition should hold in the smaller region — X 0 i<Ch, y — yQ \<.M\x — 

i This method, though probably known to Cauchy, appears to have been first published 
iouville, .7, de Math. (1) 2 (1838), p. 19 ; (1) 3 (1888), p. 565, who applied it to the case 
of the homo^..neous linear equation of the second order. Extensions to the linear equation 
of order n are given by Caqu^, J. de Math, ( 2 ) 9 (1864), p. 185 ; Fuchs, Annali di Mat. 
( 2 ) 4 (1870), p. 36 [Ges. Werke, I. p. 295] ; and Peano, Math. Ann. 32 (1888), p. 450. In 
its most general form it has been developed by Picard, J. de Math, (4) 9 (1898), p. 217 ; 
Train d^ Analyse, 2 , p. 301 ; ( 2 nd ed.) 2 , p. 840 ; and B 6 cher, Am. J. Math. 5^ (1902), 
p. 311. 

t Bocher, Introduction to the Theory of Integral Equations ; Whittaker and Watson, 
Modem Analysis, Chap. XI. 

§ This restriction is a matter of convenience, not of necessity, and will shortly be 
removed. 
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In the first place, it will be proved by induction that, when x lies in the 
interval considered, Suppose then that | I y 

it follows that | /{/, yn-~i{t)} | and consequently 

I Vnim) -yo I ^ f I /{<. y„-iW} I dt 

* ^0 

^M{x—Xq) 

^Mh 


But evidently 

Lvi(®)-J/o! 

it is therefore true that 

for all values of n. It follows that /{a:, t/n(^)} when XQ<ix<^XQ+h. 
It will now be proved, in a similar way, that 

I y«(*)-yn~iW I < ^ , (*-ab)”- 

For suppose it to be true that, when 

MA”-2 

I yn(*)-yn-l(®) I < f IM yn-l(<)}-/{<. yn-i(t)} I 

< f K\ y„-iW-yn-z{i) 1 

^(1 

by the Lipschitz condition, so that 

\yn(x)~yn-M)\ < 

MK"-i , 


then 


dt 


But the inequality is clearly true when n — 1, it is therefore true for all values 
of n. In the same way it can be proved to hold when XQ—h^x^Xo, it is 
therefore true for [a?— a^o | h. 

It follows that the series 

ao 

r-l 

is absolutely and uniformly convergent when [aj—a^ol ^ moreover 

each term is a continuous function of x. But 

n 

»n(a;)=*/0+2^J/r{*)-yr-l(*)} : 

r=-l 

consequently the limit-function 

i/(a;)=lim y„{x) 

n-^QO 

exists and is a cantinuotis function of x in the interval {x^—K ^x^o+h)* 


* Bromwich, Theory of Infinite Series, § 45. 
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Now if it is true that 


lim y„(a!)=j/o+l»m f /{<. yn-i(<)}* 

n->oo n— >aoy Xq 

=yo + / lim f{t, t/„_ i(tT}di, 
J Xt, n->flo 


it will follow that y(x) is a solution of the integral equation 


!/W=J/o+f f{t,y(t)}di. 

J 


That the inversion of the order of integration and procedure to the hmit 
is legitimate may be proved as follows : 

I r [fit, y{t)}-f{t, y„-i{t)}]di\<K f I 2/(0-2/„- i(<) 1 dt 

J Zq J 

<K€^ I X-X^ I <K€jlf 

where is independent of x and tends to zero as n tends to infinity. 

The function f{t, y{i)} is continuous in the interval ; 

consequently 

=/{*. »(*)}• 

The limit-function y{x) therefore satisfies the differential eqiuxlion ; it also 
reduces to y^ when x assumes the value x^. 

It remains to prove that this solution y{x) is unique. Suppose Y{x) to 
be a solution distinct from y{x), satisfying the initial condition F(a^)=yo> 
and continuous in an interval (xq, XQ-^-h') where h' ^h and h' is such that the 
condition 

1 Y(x)-yo I 

is satisfied for this interval. Then, since V {x) is a solution of the given equa- 
tion, it satisfies the integral equation 


and consequently 


Y(x)^yo+r M 

J Xa, 


Y(x)-yM== r [f{t, Y(t}}~-f{i, yn-i(t)}]dt^ 

J 

Let n=l, then 

Y{x)~y^(x)= r [M yom, 

J H 

and it follows from the Lipschitz condition that 

1 y{^)-yi W 1 <Kh{x-x^). 

Similarly, when n— 2, 

! Y{x)-yi(ai)\ < I r [/{<. Y{t)}-f{t, y, {<)}]<& | 

J *0 

<K r I Y(i)-yi (f)l dt 

J Xq 

<K r X5(<-a!o)dt=JX26(a!-a%)2, 
J 
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and in general 


whence 


for all values of x in the interval {X(^, XQ~\-h'), and therefore the new solution 
is identical with the old. There is therefore one and only one continuous 
solution of the di^erential equation which satisfies the initial conditions. 


Tr/ V /VI K^biX — Xn)^ 


Y(x)=-- lim y„{x)=y(x) 


3*21. Observations on the Method of Successive Approximation. The 

two main assumptions which were made regarding the behaviour of the 
function /(iT, y) in the domain 7), namely the assumption of continuity and 
that of the Lipschitz condition are quite independent of one another. The 
question arises as to the necessity of these assumptions ; it is therefore well 
to look a little more closely into them and to enquire whether or not they 
may be unduly restrictive. 

In the first place, it will be seen that the continuity of fix, y) is not 
necessary for the existence of a continuous solution ; in fact all that the 
previous investigation demands is that fix, ij) be bounded, and that all 
integrals of the type 

r \f{t,yn(t)}\dt 
' ^0 

exist. In particular, fix, y) may admit of a limited number of finite dis- 
continuities.* 


Thus, for instance, the differential equation 
dy 

V “ ?/(l “-2ic) when a;>0, 

(lx 

— y{2x-~l) when a:<0 

admits of a continuous solution satisfying the initial conditioi» y ~~ 1 when x-^1. 
Tliis solution is 

when x^O, 

— when 

and the solution is valid for all real values of x, moreover it is uniejue. 


On the other hand, the Lipschitz condition, or a condition of a similar 
character, must be imposed in order to ensure the uniqueness of the solution. 
It is not difficult to construct an equation for which the Lipschitz condition 
is not satisfied, and which admits of more than one continuous solution 
fulfilling the initial conditions.! 

Thus, for instance, in the equation 


the Lipschitz condition is violated in any region which includes the line i/~0. The 


♦ These mav be discrete points or lines parallel to the y-axis ; any other lines of dis- 
continuity imply a violation of the Lipschitz condition throughout an interval of finite 
dimensions. Mie, Math. Ann. 48 (1893), p. 553, has shown that solutions exist whenever 
/(®» y) is continuous in y and discontinuous but integrable (in Hiemann's sense) with 
respect to x. 

t Peano, Math. Ann. 87 (1890), p. 182; Mie, loc. cil., ante; Perron, Math. Ann. 
76 (1915), p. 471. 
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equation admits of two real continuous solutions satisfying the initial conditions 
^=0, y=»0, viz. 

(P) 

(2®) y~ix^ when a;>0, 

= — when £c<0. 

Another example is given by the equation 


where 


dy 

dx 


y). 


/(®. y) 


4>x^y 


when X and y are not both zero, 


= 0 when x=^y—0. 


It is easily proved that f(x, y) is a continuous function of x y. On the 
other hand 


\fy:=^px‘^i Y —qx^y 


f(x, Y) -f(x, y) = 




I /(^» F) ~f(x, i/) I - 4 




(1+7>2)(1-}-,/2) 


F™?/ I 

t X I 


and therefore the Lipsehitz condition is not satisfied throughout any region con- 
taining the origin. 

The equation admits of the solution 


y—c^ - \/(x* ~hc*), 

c being an arbitrary real constant, and thus there is an infinity of solutions 
satisfying the initial conditions x~0y y~ 0. 


The question has been placed on a firm basis by Osgood,* who proved 
that, if f(x, y) be continuous in the neighbourhood of {xq, t/o), there exists 
in general a one-fold infinity of solutions satisfying the initial conditions. 
These solutions lie entirely within the area bounded by two extremal solutions 

z/ = Fj(a;), y~-Y^(x). 

A necessary and sufficient condition that there be a unique solution is that 
yi(a7) and Y be identical. This is the case when the Lipsehitz condition 
is satisfied, but it is also true when the lapschitz condition is replaced by one 
or other of the less restrictive conditions 

\f(x, Y)-f{x, y)\ < Ki\Y-y\ log | |’ 

\f{x, Y)-f(x, y)\ <K^\Y-y\ log ^ Y^-f\ fV-y |’ 


in which K^, . . . are constants. 

The constant K which occurs in the Lipsehitz condition determines, for 
any given value of x, the rapidity with which the comparison series 

2 n! I"'-®"! 


converges, and therefore gives an indication of the utility of the series 

n 

r-1 

as an approximation to the limit-function y{x). Thus if K were small, 


* Monatsh. Math. Phys. 9 (1898), p. 881. 
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yjjx) would tend to the limit y{x) more rapidly than if K were large. Now 
in most cases occurring in practice K is the upper bound of 

y) 

in the domain D, To make use of this fact, consider the family of curves 

/(a?, 

for all values of the constant C. The typical curve of this family is such that 
it intei-sects each integral curve in a point at which the gradient of the latter 
curve is C. For this reason the curves are known as the isoclinal lines* Let 
the isoclinal lines be plotted for a succession of discrete equally-spaced {e,g. 
integral) values of C, and let a line be drawn parallel to the y-axis. Then 
the intervals along this line in which the points of intersection with the 
isoclinal lines are densely packed correspond to large values of whereas 
those intervals in which the intersections are more widely spaced correspond 
to smaller values of K, This brings out the fact that the regions in which 
the method of successive approximations may most successfully be applied 
as a practical method of computation are those in which the isoclinal lines 
tend to run more or less parallel to the y-axis.f 

The method of successive approximations leads to a solution which was 
shown to converge in the interval ja;--a3o|<A, where h is the least of a and 
6/M. But, as was remarked in passing, the assumption originally made that 
certain conditions are satisfied throughout the region |a:— tCo|<a, 
was unnecessarily restrictive. If a region \x~-XQ\<Ji^ \y—yo\^M\x—XQ\ 
can be found such that /(a:, y) satisfies the necessary conditions in that region, 
andM is the upper bound of \f{x, y)\, then k will certainly not be less, and 
may quite conceivably be greater, than h. Several writers have succeeded 
in thus extending the range in which the solution can be proved to converge, J 
but no general method of determining the exact boundaries of the interval 
of convergence has yet been discovered. 


8*22. Variation of the Initial Conditions. — Let the given initial condition 
that y—yo when x=Xq be replaced by the new condition y^yo+r) when x=Xo^ 
where (ajo, yo+v) ^ point within the domain D such that \tj | <6. Then, in 
place of the sequence of functions 

yiiin), yiias), . . .,yjx). 


as defined in § 8*2, there now arises the sequence 

YM. YM YM> 

defined as follows ; 


Yi(a!)=yo-hj+f f{t, 
^ *0 

Y 2 {x) ==t/o +’? + f f{U 


Ymdl. 


y, 


t(a^)=yo+V+f M 


Yn-l(m- 


* The term is due to Chrystal, sec Wedderbum, Proc, Roy. Soc. Edin. 24 (1902), p, 400. 
t Practical methods of approximate computation based upon the method of suc- 
cessive approximations have l^n devised by Severini, Rend. Jat. Lombard. (2) 81 (1808), 
pp. 667, 960; Cotton, C. R. Acad, Sc. Paris, 140 (1905), p. 494; 141 (1906), p. 177; 
146 (1908), pp. 274, 510 ; Math. Ann. 81 (1908), p. 107. 

I Lindeldf, C. R. Acad. Sc. Paris, 118 (1894), p. 454 ; J. de Math. (4) 10 (1894), p. 117, 
See Picard, TraiU d* Analyse, 8, p. 88 ; (2nd ed.) 2, p. 840 ; and also { 8*41 bdow. 
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The existence and uniqueness of the solution 

F{a7)=lim \\(jj 

then follow as before. Now 

I Yi(x)-yi{x) I < S+ I / [f{t, yo+Ti}—f{t, yo}]<it \ 

< I x~Xq |, 


I I < S + I r [f{t. Yiit)} f{t, y, (t)}dt 1 

c: 8~{-K8 I x~Xq I | x — Xq |2, 

and, by induction, 

1 Y„{x)—y^(x) I 8-l-/v8 | x-Xq H . . . I ^v-Xo \” 

< 

SO that, in the limit, 

I Y(x)~y(x) 1 

Consequently, when |a.’ fhe solution is unifonnly continuous in the 
initial value yQ. To bring out this fact, it may be written in either of the 
forms 

yi^^Vi)) and y(x-~x^^, yo)^ 

Moreover, 


yni^^ yo-\-v)~yn(^'. yo)\ ,, , i. 
^ 

V I 

and consequently 

- 1 -f-A 

I Syo I 


a;— J’ol + . . . 

X -Xol + . ■ ■ 


X—Xo I”, 


X-Xn I", 


from which it may he deduced that the scries 


2/o) ^ , , V £{.Vn('^._^o)-2/n:;^i(*.i^} 

is absolutely and uniformly convergent. Therefore y(x, yo) is uniformly 
differentiable with respect to yo when |.r < h, 

A proof proceeding on similar lines to the above shows that if the 
differential equation involves a parameter A, that is to say if 


where f(x, y ; A) is single-valued and continuous and satisfies the lapchitz 
condition uniformly in D when Ai<X<A 2 . then the solution depends 
continuously upon A, and in fact is uniformly differentiable with respect to 
A when \x~Xq\ <,h. 


3*28. Singular Points. — A singular point may be defined as a point of 
the (cC, ^)-plane at which one or other of the conditions necessary for the 
establishment of the existence theorem ceases to hold. In fact if for the 
initial value-pair (o^o, yo) the solution 

(a) is discontinuous, (b) is not unique, or (c) does not exist, 

then the point (a?o» yo) is a singular point of the equation. As illustrations 
of the diverse ways in which the solutions of an equation may behave at or 
in the neighbourhood of a singular point, the following examples may be 
taken. 
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(i») 


dy y 

dx ” a?* 


The conditions requisite for the existence of a unique and continuous solution 
are fulfilled except in the neighbourhood of «r— 0. The solution corresponding to 
the initial value-pair y^) is 





when W x^—0 and solution reduces to 


a;=0. 


The only exceptional case is when x^—y^=^Q ; the only singular point in the finite 
part of the (aj, y)-plane is the origin. Now every integral-curve passes through the 
origin, which is a node of the integral-curves. 


( 2 «) 


% 

dx 


=m 


.V 

x‘ 


In this case also, the only singular point is the origin. 
(®o» Vo) corresponds the solution 


y=yo 



To any other point 


The family of integral curves corresponding to all possible values of (a?©, ^o) touch 
the a?-axis at the origin if w>l and the .v-axis at the origin if Thus if 

m>0, every integral-curve passes through the origin. 

On the other hand, if m<0, say m — — p, the solution is 

yix^=y^P. 


The family of integral-curves is asymptotic to the x- and t/-axes. 
curve 


yx^=^0 


The degenerate 


passes through the origin, but no other integral-curve does so. The origin is a 
saddle-pointf for in its neighbourhood the integral-curves resemble the contour 
lines around a mountain pass. 


(30) 


dx X 


The origin is the only singular point ; to any other point (a?o, y^) corresponds 
the solution 

j, = |«a!+*logI^ 1. 

*0 I ^0 I 


The origin is a node of the integral-curves. 




dy ^^x 
dx y ' 


The solution is, in general, 

ar2 4.p2=a?o®-f-yo** 


No real integral-curve, except the degenerate curve passes through the 

origin, which is a focal point. 


(50) 


dy x^-y 
dx x—y' 


This equation is most effectively dealt with by means of a transformation to 
polar co-ordinates 

x~r cos By y==r sin 0. 

It then becomes 


dr 

dB 


=r 


the integral-curves are the family of logarithmic spirals 

r=ce^. 
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One curve of the family goes through each point of the plane except the origin. No 
integral-curve passes through the origin, which is a focal point of every curve 
of the family. 

It wiU be noticed that all these examples are particular cases of the general 
form 

dy cu]c-\-by 
dx ~~ cx^dy* 

which may be integrated by the method of § 2*12. It will be found that, from 
the point of view of the behaviour of the integral -curves in the neighbourhood 
of the origin, the equation is of one or other of three main types according as 

I. (6-c)*+4ad>0, 

II. (6~c)*‘-j-4ad<C0, 

III. {b—cY-{-4iad—i) 

In Case I. the origin is a node of ad—bc<CO, and a saddle-point if ad~bcy>0; in 
Case II. the origin is a focal point, and in Case III. a node. 

3*8. Extension of the Method of Successive Approximation to a System of 
Equations of the First Order. — Let the system of equations be 

vi, ■ ■ •. ym). 

=/2(®. »1. J/2. • • •. J/m). 


^1’ 2^2 

then, under conditions which will be stated, there exists a uniqice set of con- 
tinmus solviions of this system of equations which assume given values z/i^, 
1/2® • • • S/w® 'i^hen A bare outline of the proof will be given; the 

method follows exactly on the lines of the preceding section. 

The functions /], / 2 , . • • fm are supposed to be single- valued and con- 
tinuous in their m + 1 arguments when these arguments are restricted to 
lie in the domain D defined by 

I cc-Xo I <a, I yi -yi^ | < fcj. . . ., | y^-Vm^ I < 

Let the greatest of the upper bounds of fi, f^y • • •> fm domain be 

M; li h '\s> the least of a, bi/M, . . ., b^jM, let x be further restricted, if 
necessary, by the condition | x~~Xq | </i. 

The Lipschitz condition to be imposed is 

\fr{x, Yi, Fg, . . YJ-Mx,yi,y 2 , ■ ■ -.yj 1 <A"i | Fj-j/i | F 2 -J /2 I 

+ . . . +A„ I Y^-y„ |, 

for r==l, 2, . . ., m. 

Now define the functions yi‘^ (x), t/ 2 ” {x), . , y^jf^ (^r) by the relations 


yAx)=yo+ f fr[t, {t), yz”-^ w, . . 


then it can be proved by induction that 

I y,- 1 ^ W- 


\x~Xo\^, 


and the existence, continuity, and uniqueness of the set of solutions follow 
immediately. 

Since the differential equation of order m 

^f(' y ^y ^z^y \ 
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is equivalent to the set of m equations of the first order 


dy 

dx 


"-yi> 


dx 




dx 




= /(*. 2/. ?yi- • • ■,ym-\\ 

it follows that if / is continuous and satisfies a Lipschitz condition in a 
domain D, the equation admits of a unique continuous solution which, together 
with its first rti- 1 derivatives, which are also continuous, will assume an 
arbitrary set of initial conditions for the initial value x~Xq. 


8’31, Application to a System of Linear Equations.— Consider the set of m 
linear equations 

-“Pij/yr i • • • ~\-Pim.ym^^i (i~-l, 2, . . m), 

in which the coehiciciits jhj ^^^^d 7\ are continuous functions of x in the 
interval a<x<fi. 'Pile rijf,dit-}iand member of the equation is therefore 
continuous for all values of y^, y,„ when x lies in the interval (a, b). 

No further restrictions are necessary ; the set of continuous solutions 


yi(x), y 2 (x), . . y^(x) 


exists and is unique in the interval (a, b). 

If, moreover, the coellicients are continuous for all positive and negative 
values of x, then the set of solutions will be continuous for all real values 
of X, This is the case, for instance, when all the functions and are 
polynomials in x. 

Suppose now that the coellicients pij and /j, in addition to being con- 
tinuous functions of x in {a, b), are analytic * functions of a parameter A in 
a domain A. The moduli | | are therefore bounded ; let K (a number 

independent of A) be their upper bound. 

Now the integrals such as 

j/i” (a;, A)=«/,o+J^ A)+ . . . 

are continuous in x and analytic in A. Also 


I yi.’‘{x, A)-yi” 1 I I " 

Thus the comparison of the series 

{yi’ix, A)~j/i"-i(*. ^)} 

with the power series 

M+X - n\ 


shows that the functions yi^(x, A) tend respectively to their limits yi(x, A) 
uniformly in {x. A), when a<^x<,b and A is in A, Consequently the solutions 
yfx. A) are continuous in x and analytic in A. In particular, if the coefficients 


* It is inexpedient to restrict the discussion to real values of A, as it so frequently 
happens that imaginary or complex values have to be considered. Let A, then, be a com- 
plex number restrierted to such a region A of the Argand diagram (or A-plane) that the 
coefficients are analytic in A, that is to say, they are single-valued, continuous, and admit 
of a unique derivative (i.e. a derivative independent of the direction of approach), at each 
point of the domain A . 
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are integral functions (or polynomials) of A, the solutions A) will them- 
selves be integral functions of A, and may be written in the form 

A)=Wio+^il^+ • • • +WiyA^+ . . . 

( 1 = 1 , 2 , . . m) 

uniformly convergent for all values of A when a<iv<b. If the initial con- 
ditions do not themselves involve the parameter A, UiQ must alone satisfy 
the appropriate initial conditions, whilst each (j!>0) reduces to zero for 
the initial value of x. 

P'requently a convenient method of obtaining a series-solution of an 
equation, or set of equations, involving a parameter A is to assume a solution 
of t^s form and then to proceed by a method of undetermined coefficients.* 

3*32. The Existence Theorem for a Linear Differential Equation of Order n. — 

It has already been pointed out (§ 1-5) that the linear differential equation 

dx’‘ + • • • Pn-l{^) £ +Pn{^)y^r{x) 


is equivalent to the system of n linear equations of the first order 
\dx y^’ dx dx 




\dyn--^.^■r{x) _P„{x) p„^^■^{x) _ 

I dx p^{x) po{x)y Poi^) ' ' ' Po(^r”~^ 


It follows from the preceding section that if po(^)> Pii^)y • • •» Pni^) 

'^(x) are continuous functions of x in the interval a<,xKb and po(^) 
vanish at any point of that interval, the differential equation admits of a uniqiie 
solution which, together with its first (n— 1) derivatives, continuous in (a, b) 
and satisfies the following initial conditions : 

J/(‘*o)=2/o. ^'(*o)=«/o'> ■ • •, 
where Xq is a point of (a, b), 

A direct proof of this theorem will now be given, but in order to abbre- 
viate the work, it will be restricted to the equation of the second order 


d^y 

dx^ 


, dy , 

+P-^+yy=-r, 


associated with the initial conditions 


2/(c)=y, y'(c)-y' 

where c is an internal point of the interval (a, b) in which p, q and r are 
continuous. 

As a preliminary, consider the equation 


d^y 

dx^ 


=v(x) ; 


a solution which satisfies the initial conditions is 


y=j (x ~t)v(t)(U +y'(x —c) +y, 
and this solution is unique. 

Let yo(x) be any continuous function of x such that t/o'(a?) is also con- 
tinuous in (a, b), and form the equation 

=r(3i)-qyo(x)-pyo’{x). 

* See Poincar^, Le$ MWiodes nouvelles de la Micanique cHesie, I., Chap. II. 
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Let y~-yi(x) be the solution of this equation which satisfies the initial 
conditions yi{c)~y, yi{c)^y\ and form the equation 

^2 =r{x)-qyi(x)~pyi'(x), 

of which the solution which satisfies the initial condition will be denoted 

by j/2(*)- 

By proceeding in this way, a sequence of functions 

yi(x), 2 / 2 (^), . . yn(^)> • • • 

continuous and differentiable in (a, b) and such that 

is obtained. It will now be proved that this sequence has a limit, and that 
the limit function is the solution required. Write 

then 

' =~qu„_^(x)-pu 

and since 
it follows that 

U„{x)^f {-q(t)u„^j{t)-p{t)u\_i{t)}(x-~t)dt, 

J C 

The coefficients p(x) and q(x) are finite in (a, b)^ so that 

If(®)| +]q{x)\<M, 
also, a number A exists such that 


I I < I I < 

Let L be the greater of 1 and b —a. Then it follows by induction that 

^^Mn-12,2n~2 

^ >-!)! ’ 


I I 


and I Un(x) j satisfies the same inequality. 
The series 


i/o(i^;)+{yi(*)— z/o(*)}+ • • • • • • 

and 

«/o'(a:)+{j/i'(®)-2/o'(a:)}+ • • • +{t/n'(a:)-J/'«-iW}+ • • - 
are therefore absolutely and uniformly convergent in (a, b). Consequently 
y(x)=^Hmyn(x), y^'(x)=^lim y„'(x) 
exist and are continuous in (a, b). Now 

OD 

q(x)y{x) i-p{x)y'(x)^-q{x)yo{x)+p(x)yo’{x)+ {q(x)u„{x) +p[x)u„’ (x)) 

n = l 


=r{x)--yi"[x)-~ % u„’{x) 

w »»2 

=r{x)-y"(x}, 

since the series which represents y"(x) is uniformly convergent in (a, b). 

The limit-function y{x) therefore satisfies the differential equation ; it 
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remains to show that it is the only solution which fulfils all the conditions 
specified. 

Suppose that two such solutions y(x) and F(j;) exist, and let 
v(x)=^Y{x)~y{x). 

Then v(x) would satisfy the homogeneous differential equation 

d^v , t .dv ^ . 

together with the initial conditions 

i;(c)=:0, v'(c)~0. 

Now this is impossible, for if Vi(x) and v^ix) are any two distinct solu- 
tions of the homogeneous equation, then 

Vi{x){v^’'{x) +p(x)v2’{x) +y(a;)D(a:)} -V2(x){vi{x) +p(x)vi{x) +g(«)i’i(a!)} =0, 
whence 

^{Vi{x)v2,'(x) —V2(x)vi{x)} +j)(ir){Di{a:)D2'(») — =0> 
a linear differential equation of the first order whose general solution is 

Vi(x)v2{x)—V2(x)vi(x)=:^Ce , 

where C is a constant determined by the initial values of Vi{x), v^ix), Vi{x), 
V 2 '(x), This is known as the Abel identity, 

Now let Vi(x) be the solution which satisfies the initial conditions 

Vi{c):=vi\c)^0, 

then C=0 and 
identically. 

If i?i(a7) is not identically zero, this identity may be written 

v^ix) v^ix) * 

which implies that v^ix) is a constant multiple of Vi{x), or that the solutions 
Vi{x) and V 2 (x) are not distinct. This contradiction proves that Vi(x) is identi- 
cally zero, and therefore the solution y{x) is unique. 

If the coefficients p{x)f q{x) and r{x) depend upon a real parameter A, and 
are continuous for all values of x in (a, h) when A ranges between yli and 
A 2 f then y(x) can be proved to depend continuously upon A when A lies within 
a closed interval interior to (Ai, A 2 )- For it is sufficient to assign such a 
value to the number M that the inequality 

Ip(^) I + I g(x)l<M 

holds for all values of A in (A^, Azh Then the subsequent inequalities 
prove the uniform convergence of the series 

yo(^)+{2/lW-yo(^)}+ • • * +{!/n(^)-!/n~l(^)}+ ' • • 
and of its derivative for all values of a? in a<^x^h and for any closed interval 
of A in {Aij Az)- The existence and uniform continuity of the limit-func- 
tions y(x) and y'(x) follow immediately. By a slight change of wording the 
theorem may be extended to cover the case of a complex parameter A. 

3*4. The Cauchy-Lipschitz Method. — This method of proving the existence 
of solutions of a differential equation or system of equations is essentially 

♦ Abel, J./ftr McOh, 2 (1827), p. 22 [OSuvres complies (1889) 1, p. 98 ; (1881) 1. p. 261]. 
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distinct from the method of successive approximations. It is in reality a 
refinement of the primitive existence theorem invented by Cauchy.* 

Let (iCo, i/o) be the initial pair of values to be satisfied by the solution of 


dy 

dx 


=/(«. y ) ; 


dividing the interval {x^y, x) into n subdivisions 


such that 


(«1, iCg), . . (iTn-i, X) 


aiQ<x^<X2 . . • <x^^i<x, 

consider the sequence t/o» 2/i> 2 / 2 » • • •> Vn-i* Vn defined as follows : 
Vi ==!/o+/(^o> 

2/2==2/i+/(^i> .Vi)(^2-^i)^ 


Then the sum 


Vn 1 -ViVn - 1> Vn - l)(^ 


yn=yo+f{(x:Q,yQ)(xi~XQ)+f{x^,y^){x2~Xi)+ . . . +/(a;„_i, 
offers a close analogy to the sum which leads to Cauchy’s definition of the 
definite integral. This sum will now be generalised in a way which exhibits 
the closest possible analogy with the more general Riemann definition. -j* 
Consider the triangle ABC (Fig. 2) formed by the three straight lines 

X=XQ+hy F=yo+M(A— £Co), F=t/o— ilf(A— iTo), 



♦ The original method was developed by Cauchy in his lectures at the ]6cole poly- 
t^hnique between the years 1820 and 1880 ; it is summarised in a memoir, Sur VintigrcUion 
aes Equations diffirmtieUes, lithographed Prague, 1885, reprinted Exercises d" Analyse, 
1^840, p. 827 [CEuvres compleUs, (2) 11, p. 899], In a fuller form, it was preserved by 
Cauchy s pupil, I’abb^ Moigno, Lti^ons de calcul, 2 (1844), pp. 885, 518. The essence of - 
the method, however, goes back to Euler, Inst. Calc. Int. 1 (1768), p. 498. The improve- 
ment due to Lipschitz was given in Bull. Sc. Math. 10 (1876), p. 149. 

t This generalisation is due to Goursat, Cours Analyse, 2 (2nd ed.), p. 875. A generali- 
sation on different lines is given by Cotton, Acta Math. 81 (1908), p. 107. 
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where h is as defined in § 8'2. Then if a continuous integral-curve passing 
through the vertex A exists, this curve will lie below AB and ateve AC^ 
because for any x such that the gradient of the integral-curve 

is less than that of AB and greater than that of AC, Now let the triangle 
be divided up into strips by the lines X^Xi^ X=X2, . , X^x, parallel to 
BC, The first of these strips is the triangle AbiCj, the second the trapezium 
C16162C2, and so on. 

In the triangle AbiCi let the upper and lower bounds oif(x, y) be Mi and 
mi, then 

—M <mi<Mi <M. 

Let Pi and pi be the points on the line X=^xi whose ordinates are 
respectively Y and t/i^2/o+Wi(*ri~-a:q)* Draw P1Q2 and 
Pi^^g parallel to AB and AC respectively, to meet the line X=X2 in Q2 and 
^2- Let M2 and m2 be the upper and lower bounds of /(x, y) in the trapezium 
P\PiQ,%(l27 then since this trapezium lies entirely within the trapezium CybYb2C2 
it follows that —M<m2<M2<M, Let Pg and p2 be points on the line 
X =X2 of ordinates F2 = Fi -i~M2(x2 and f/2 +^2(^2 ~a?i) respectively. 

The process is continued from one trapezium to the next until points P„ 
and Pn on the X—x are reached, whose ordinates are 

and 

Thus two polygonal arcs AP1P2 . . . Pn and ApiP2 * * • Pn are defined 
and lie entirely within the angle CAB, 

The sums 

Yn==yo+Mi(Xi-Xo)+M 2 (X 2 -Xi)+ . . . +Mn(x-Xn-i) 

and 

2 /n =2/0 +^2(^2 . • . 4 “W,»(aj-~a:«-i) 

are exactly analogous to the sums and in the classical Riemann theory 
of integration.* To take full advantage of the analogy, S„ will be written 
for and for y„. If, then, Sy and Sy are the corresponding stuns 
arising from a new mode of subdivision of the same range (x^y x) into v 
intervals, 

S„ 7 >Sy; Sy^Sy^. 

As the number, n or v, of subdivisions increases by the addition of new 
points of subdivision, the existing points being retained, and Sy do not 
increase, nor do and Sy decrease. Let the lower bound of and the 
upper bound of be Y and y respectively, then 

S^^Yy 8 ^<yy Y>y, 

Now 

Sn-Sy,^{S^^Y)+{Y^y)+(y^sJy 

and each of the three bracketed terms is positive or zero. If, therefore, it 
is proved that, as x , 

it will follow that 

Y=y, 

since F and y are independent of n. Hence 

lim and lim 
will both exist and will be equal. 

♦ For a full explanation of the steps which are here merely outlined, see Whittaker 
and Watson, Modem AnalyHsy § 4*11. 
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It is therefore sufficient to prove that, e being assigned, N can be deter- 
mined such that 

when n>N, 

This is true if, in ABC, 

(i) f{x, y) is a uniformly continuous function of x, i.e, given A, arbitrarily 
small, a number a, independent of x and y, may be found such that 

l/(a’'. y) I when | x' —x" | <cr. 

It will be supposed that the subdivision of (xq, x) has been carried so far 
that the length of every interval Xr-~iXr is less than cr. 

(ii) The Lipschitz condition, 

|/(®. »')-/(«, y") I <K I y'-y" |, 

is satisfied for all pairs of points in the triangle ABC which lie on lines 
parallel to BC. 

In any given mode of subdivision with a pre-assigned value of A, let 


then 

But 


Sr=^Y,—y„ 

S, =S,_i +(M,- Wr)(irr — i). 


yr')-f{x/, y,") 


={/«. J/r')}+{/(«r", 2/r') 


where {x,!, y/) and (x/, y/) are the co-ordinates of two particular points in 
the trapezium Pr-i^r~iQr9r' Hence 


But 

and therefore 


Mr~m,<X+K\y/~y/\, 

I yr'-yr" I <Sr<Sr_i+2M(a:,--a:r..i). 

Mr — mr<A -\-2MK{Xr — a?r-i) +A'8,._i. 


Let the intervals be taken so small that 


for r~l, 2, . 

whence 
and therefore 


2MK{Xr —Xr_ 1 )< A 


n, then 


Mr —mr<.2X +KSr^i, 

8r<Sr-l{l +^(®r +2A{ir,-a:r-i)> 


Sf + ^ <(8r - 1 + ^ ) +X(a!, -Xr-i) I 


2A 






< 




'KiXr-Xr^t'> 


jcL 


cj I 2A 2A 


■*o). 


Consequently 
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that is 

-’-ij 

provided that A, and therefore cr, is sufficiently small. Now A is quite 
arbitrary ; if therefore n is sufficiently large, and each interval sufficiently 
small, 

But a is independent of x and consequently a number N, independent of x, 
exists such that this inequality holds for n> N and for all x in the interval 
(a?o, expressions and s^ therefore tend uniformly to a common 

limit F(x), 

Let the two polygonal arcs and Ap^2 • • • Pn 

continued right up to the line RC, and let P{x) be the ordinate of a point on 
the upper, and Q{x) the ordinate of the corresponding point on the lower 
arc. Then 

P{x) ~-Q{x) <. €. 

The two polygonal arcs therefore tend uniformly to a limit- curve P, namely 
the curve 

y=F{x). 

But P(x) and Qix) are continuous, tliereforc F{x) is continuous and J" is a 
continuous curve. 

Now any other continuous polygonal arc which lies below APiP^ • • - 
and above Ap^p^ . . . has the same limit-curve P, In particular the 
polygonal arc A, the angular points of which have orn* mtes defined by the 
relation 

Zr-=--Zr-i+f{Xr h l)» 

is so situated (Fig. 3) and its limit is the curve P. If tlierefore (x/y yr) is 



any point on the curve P lying in the trapezium pr-i Pr iPrPr. then the 
differences 

Xf j yr 2r— 1 I 

may be made arbitrarily small by assigning a sufficiently small upper bound 
to 

Xl XQy X2 • • •> Xf-^-ly 
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and therefore 

2r-l) I 

may be made arbitrarily small. Consequently the gradient of F at {x\ y') 
is f{x\ y') and therefore F is an integral-curve of the differential equation. 
Moreover F passes through the point {xq, y^). Thus the limit-function 

y=-F{x) 

is a solution of the differential equMion and satisfies the initial conditions. 

The integral-curve F is the only continuous integral-curve which passes 
through the point A, For if another such integral-curve existed, the sub- 
division of the interval (tTo, iCo-fA) could be carried to such a degree of fine- 
ness that this integral-curve would pass across one or other of the polygonal 
arcs corresponding to this mode of subdivision. Suppose, for instance, that 
it crosses the arc Pr--\ Fr at the point M, and let M' be the point in which it 
cuts pr-^iPr~\ (Fig. 4 ). Then the gradient of the chord M'M is equal to the 
gradient of the curve at a point (x/, yf) of the arc M'M. But the gradient 
of the integral-curve at (Xr\ y/) is ffx/, yf) which is by definition less than 
the gradient of Pr— i thus leading to a contradiction. 

Consequently there exists one and only one continuous solution of the 
differential equation which satisfies the initial conditions. 

3*41. Extended Rai^e of the Cauchy-Lipschitz Method. — The method of 
successive approximation and the Cauchy-Lipschitz method lead to a demon- 
stration of the existence and uniqueness of a continuous solution in the 
minimum interval {xq, x^+h). The ideal method would be one which leads 
to a solution which converges uniformly throughout any greater interval 
{xq, a?o+A) in which the solution, defined by the assigned initial conditions, 
is continuous. The advantage of the Cauchy-Lipschitz method is that it 
does actually furnish a solution which converges in a maximum interval. 

To show that such is the case, let 

y=F{x) 

be the solution such that t/o =^F{xq), Let S be the strip bounded by the two 
straight lines 

x=XQy ir—tCo-t-A, 

and by the parallel curves 

y=F{x)—ri, y=F{x)+rj 

where rj is an arbitrarily small positive number. It will be supposed that 
k is such that F(x) is continuous in (xq, o^+A) and that 17 is so small that a 
Lipschitz condition is satisfied by f{x, y) throughout S. 

Let the interval {xq, be subdivided by points whose abscissae, in 

increasing order, are 

’ •> — 1» ®n» 

where 

«T.=«o+fe; 

let 

2/o> Vly • • *> Vn — 1> Vn 

be the corresponding ordinates of the integral-curve F, and let 

S/ 0 > 2:1, . . ., 

be the corresponding angular points of the polygonal line A defined by the 
recurrence formulae 

2f=2r-l+/{aV-l, Zr-i){Xr—Xr-i), 


with Zo=yo (Fig. 8). 
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It will now be proved that if the subdivision of the interval (tTo, + ^) 
sufficiently fine, then the polygonal line A will be wholly withm the strip 
S, and if then dr<€ where € is arbitrarily small. Let it be 

sup|x>sed that the angular points up to and including the point {Xr—it 2r~i) 
are within the strip S, Then, by the mean-value theorem, 

yr^yr—l~\~fi^r » )(^r 1)> 

where {x,\ y/) is a point of F lying between the points (ov— i. Pf^i) and 

(av, yr)- 

Consequently 

—yr =afr-l ^~l) “/«» y/)}(«r ” 

But 

Zr~l) -/(aJr', y/) ={/(a;r_i, -/(^r-l, 2/r-l)} 

and by the Lipschitz condition, since Zr~i)» yr-i) are both in S, 


I Zr^i)-f(Xr-iy yr-^i) |< Kdr^^. 

Also since /(a;, y) is continuous in 5, it is a continuous function of x along F, 
and therefore, if A is arbitrarily assigned, a may be chosen sufficiently small 
that 

I yr-l) yr) | < 2A if | I <or. 

Thus if the sub-interval (x^y a^r— i) is sufficiently small, 
dfC^df^i -\-(xr ^r— i)(2A-f-Ard,._i), 

whence, as in the preceding section, 

o\ 

Sr < ^ -1}. 

A 

If, therefore, A is so chosen that 

2A(^**-1)<A7;, 

then it follows by induction that 

• • •> |<inl<'>?. 

that is to say all the angular points of A lie within the strip S, 

Let A' denote the polygonal line formed by joining the successive points 
of abscissas a^o, a^i, . . ., a7„ of the integral-curve F ; let P(x) be the ordinate 
of any point of A and Q(x) be the ordinate of the corresponding point of A'. 
Then, if the difference between the greatest and least values of F(x) in each 
sub-interval (a!r__i, Xr) is less than Jc, 

I Q(x)-F(x) |<ic. 

Now 71 is arbitrary ; let iq<i\€, then 

I P{x)-q{x) I <Je, 

and since 

P(x) -F{x)^{P{x) -Q{x)} +{Q(ir) -F(X)}, 
it follows that, throughout the interval (a^), a:^,+A:), 

1 P{x)-F(x) 1 <e. 

Thus if the equation possesses a solution 

y=F(x) 

continuovis in the interval {iCo* € is an arbitrary positive number y the 

Cauchy-Lipschitz method willy for a sufficient fineness of subdivision of the 
intervaly define a function P(x) such that 


for 


1 P{x)-F{x) I <e 


Xo<X<Xo+k. 


a 
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3*6. Discussion o! the Existence Theorem for an Equation not of the First 
Degree.^ — Consider a differential equation of the form 

in which F is a polynomial in and is single- valued in x and y, I^et 

(^o> 2/o) be any initial pair of values of {x, y). Then if the equation 

F(x, y, p) -^0 

has a non-repeated root p pQ when x-^x^, y=^yo, it will have one and only 
one root 

y)^ 

which reduces to p^ when x~Xq^ y—yo-> y) will be single-valued in 

the neighbourhood of (xq^ y^). 

Now if f{Xy y) is continuous and satisfies a Lipschitz condition throughout 
a rectangle surrounding the point {xq, y^), the equation 


will possess a unique solution, continuous for values of x sufficiently near to 
Xq, and satisfying the assigned initial condition.. This solution clearly 
satisfies the original equation for the same range of values of x, and thus in 
this case the problem presents no new features. 

On the other hand, when the given equation 

F{x, y, ij)=C 

has a multiple Tootp—p^ fo* x—X(^^ fhen p is a non-uniform function 

of {x, y) in any domain including the point (xq, t/o) and therefore the existence 
theorem is not applicable. 

If p ~Pq is a root of multiplicity p at (Xq, y^), then 

eF__ _ _ d^F 

dpo^ * * • ~~dp^-^~ ’ dpo^^ ’ 

so that if 

x===XQ+Xy y=yo+Y, p=-po+P, 
the equation F{x, y, p)~0 takes the form 


Let 

then 


and therefore 




==0. 




Pq+P--=P- 


dy^dY 
dx dX 


~Pq + 


dFi 

dX^ 


P = 


dFx 

dX' 


Since X and P are small, Fi is of a higher order than X, 
only terms of lowest order, 


(dF , aF\^ , df^F 

from which, with the assumption that 


+ . • ■ = 0 , 


8F 

8xo 


, 8F 


+ 1 : 


Thus, retaining 
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it follows that 




where K is a constant, not zero, whence 


Fi=^AVY*+;i+ . . 

where depends upon K and /x and is not zero. Thus when the equations 
dF 


2/, p)=0, 


dp 


&^F 

’ ■ ■ ■’ ■ ’ dl^p^ ' 


L i-n 


are simultaneously satisfied for 


?y=2/o» 

the solution which assumes the value yQ when is, in the neighbourhood of 

(^o» 2/o)> of the form 

y=yo+Po{‘r-Xo)+Ki(x-Xof^i^+ . . 

and is a function having p values which become equal when x~Xq» 

The most general case in which F^O, arc satisfied simultaneously 

is when F— 0 has a double root p~po x- Xq, 2/~2/o^ therefore /x=2. 
In this case the solution is of the form 

{y'~yo-~Po(^-^o)}-^A^'-^o?+ • • • 

an^herefore in the most general case the iniegraPeurve has a cusp at {Xq, t/o), 

3-51. The p-discriminant and its locus. -- A triad (iiv,, .7o» Po) which 

F=--:0, 

is said to be a singular line-element. The corresponding pair of values 
(^o» 2/o) must satisfy the equation obtained by eliminating p between 

P\x, y, p)=0, Fj,ix, y, p) 

The eliminant * is termed the p-discrim inant t of the differential equation 
and is denoted by 

ApF{x, y, p ) ; 

the curve which the equation 

Ajfi\x, y, p) -0 

in general defines is known as the p-discriminant locus. 

Assuming for the moment that Xq~ 0, yo=^^> the differential equation 
can be written 

F{x,y,p)-Uo + Ui{p~Po)+ . . . +U,,{p-por-~^-0, 

where the coeflicients arc developable in series of ascending integral powers 
of X and y, and since P\x, y, p) is to be of the second order in p—po when 
a;=0, y=0, Uq and must be of the forms 

Uo==a^iJ+^o2/+ * • •> “ajiT + .... 

Then the approximation to the p-discriminant at the origin is p =po or 

(^+Poy--=0. 


* It should be observed that a the process of elimination no variable factor is to be 
discarded. The use of a general method such as Sylvester’s dialytic method of elimination 
(Scott and Mathews, Theory of Determinants, Chap. X., § 10) is therefore to be recoiomended. 
t For references, see § 3*6. 
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But the integral curve has the equation 

(y--PQf3o)--=^Ax^+ . . . 

and is therefore not, in general, tangential to the jj-discriminant locus (Fig. 5). 
In general the p-discriminant locus is the locus of cusps on the integral-curves 
of the differential equation. 



[The /j-discriminant is tlie broken line, the integral-curve which meets the 
p-discriminant at the origin is the full line.] 

At a point on the p-discriminant locus, the equation 

has at least two equal roots in p. This is in general owing to the presence 
of a cusp of an integral-curve at the point in question. When more than 
two roots in p become equal, there is in general a multiple point with coin- 
cident tangents. The preceding theorem thus becomes still more general 
if the term locus of ctcsps is understood to mean locus of multiple points with 
coincident tangents. 

But the p-discriminant locus is not necessarily only a locus of cusps, 
because equal roots in p may occur through circumstances other than the 
presence of a cusp. The most important case of all is when consecutive 
members of the family of integral-curves have the same tangent, that is to 
say at points on the envelope of the family of integral-curves. The p- 
discriminant therefore includes the envelope in all cases in which an envelope 
exists. Moreover, the envelope is an integral-curve, for the line-elements of 
the envelope coincide with the line-elements of the integral-curves at the 
points of contact, and thus the envelope is built up of continuous line- 
elements which satisfy the differential equation. But the line-elements on 
the p-discriminant are, by definition, singular ; the envelope is therefore said 
to be a singular integral-curve. An example of an envelope singular solution 
has been met with in the Clairaut equation (§ 2-44). 

A singular integral-curve is not, however, necessarily an envelope ; the 
exceptional case arises when the singular integral-curve touches eveiy 
member of the family of integral-curves at a point which is the same for 
all curves. In this case the singular integral-curve is a member of the 
general family of integral-curves and is obtained by assigning a particular 
value to the parameter of the family. It is generally known as a particular 
curve. 

As an example, consider the equation 

(2x~p)^ -f ^x)^*Zx -p) -(y =0. 
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whose general solution is 




l-fC£c’ 


The ^-discriminant of the equation, as weD as the c-discriminant of its solution, 
contain the factor and yet the curve y~x^ is not an envelope. In fact this 

curve does not have any finite point in common with any integral-curve for which 
c=f 0. It is therefore a particular curve, and corresponds to c=0. 


There remains one other possibility, namely that two non-consecutive 
integral-curves have the same tangent at a point on the jp-discriminant locus. 
Such a point is said to be a iac-point ; the locus of tac-points is a tac-locus. 
In general the common tangent to the integral-curves is not a tangent to 
the p-discriminant locus, and therefore the tac-locus, like the cusp-locus, is 
not, except in very special cases, an integral-curve of the differential equation. 

3'62.^e c-discriminant. — ^When the differential equation can be in- 
tegrated, and its solution is 

0(Xy y, c)=0, 

the envelope, if it exists, is given by the c-discriminant equation 

y, c)=0, 

obtained by eliminating c between the two equations 


0 = 0 , 



But, as will now be proved, the c-discriminant does not furnish the envelope 
alone. 

Let the equations 0=0, 0^—0 be solved for x and t/, thus giving the 
c-discriminant in the parametric form 

x=<f>(c}, y=->p{c), 

then the direction of tangent at any point of the c-discriminant locus is 


Since 


f(c)l^'{c). 




the tangent at any point of the integral-curve c—Cq has the direction 

_ a 0(a?, y, Cq) p,Jo) , 

dx i dy 


Let (a^o, 2/o) be the co-ordinates of a point of intersection of the two curves 


0(a^, aco""^’ 

and if the functions <f> and ip are many-valued let them be so determined 
that 

^(co)=yo- 

Then the parametric equations 

represent a branch of the c-discriminant locus through (x^y yo). 

Now at any point of the c-discriminant locus 

dx . dy ^ 
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and therefore, at 

Thus the integral-curve through {xq, t/o) and the c-discriminant locus have a 
common tangent unless 



that is to say, unless the integral -curve has a singular point at {xq, y^). 

Thus the branch of the c-discriminant locus through {x0, yo) is either an 
envelope or a locus of singular points. In general the c-discriminant locus 
breaks up into two distinct parts, of which one furnishes the envelope, whilst 
the other furnishes the locus or loci of singular points. In the most general 
case the singular points arc cusps and nodes, so that the c-discriminant locus 
includes the cusp- and node-loci. As in the example of the preceding section, 
a particular curv^e may also be included. The c-discriminant and p-dis- 
criminant loci, therefore, have in common the envelope and cusp-locus and 
possibly also a particular curve. 

It is not always possible to obtain the explicit general solution of an 
equation and therefore it is necessary to investigate criteria for the dis- 
crimination of the various curves which may occur in the ji^-discriminant 
locus without having recourse to the solution. These criteria w ill be obtained 
after the foregoing discussion has been illustrated by examples. 

\^*621. Examples of Discriminant-loci, — 

(i) The curves of the family 

(y+cy=-x{x-a)(x~fi), 

where c is the parameter of the family and a and ^ are constants (^>a>0), are 
integral -curves of the differential equation 

~a)(aj ~p) -2(a + ^)x 

The p-discriminant equation is 

x(x~a)(x — ~2(a + p)x -f aji) 

and the c-discriminant equation is 


The three lines 


x{x—a)(x—p)^Q. 


07 = 0 , x=p 


are common to both discriminant loci, each line touches every member of the 
family, and therefore the three lines form the envelope. The remaining part of 
the p-discriminant locus breaks up into two pairs of coincident straight lines 


Sx=a+p-{~V{a^-~ap-\-p^), 

3x -- a - V{a^ -ap 

These are tac-loci ; the former is the locus of imaginary, and the latter of real, 
points of contact of non-consecutive curves of the family. 

(ii) Now let ^=a>0 ; the differential equation of the family 

(y+c)^~x(x—ay‘^ 

is 


4 >p^x~(Sx—a)^. 

The p-discriminant equation is 

07(3^7— a) 2=0, 

and the c-discriminant equation is 

x(x~~a)^-=0. 

The common ocus x~0 is the envelope. The p-discriminant locus also contains 
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the line which is the tAc-locus, and the c-discriminant locus contains the 

line aj~a which is the node locus. 

(iii) Finally, let ; the differential equation of the family 

is 

The p-discriminant locus is x—0 and the c-discriminant locus is x^—0. Every 
member of the family of integral-curves has a cusp on the y-axis, which is therefore 
a cusp-locus. 




3*6. Singular Solutions. — When a continuous succession of singular 
Hne-elements build up an integral -curve of the equation, that integral-curve 
is singular, and the corresponding solution is known as a singular soltUion.* 
Since singular line-elements exist, by definition, only at points on the p-dis- 
criminant locus, a singular integral-curve must be a branch of the p-dis- 
criminant locus. 

To obtain the direction of the tangent at any point of the p-discriminant 
locus, differentiate the equation 

P(^,y>p)=o 

with respect to x, thus 

dF , dF dy ^ dF dp 


dx dy 


dx^ dp dx 


But at any point on the p-discriminant locus 

dF ^ 

and therefore the direction of the tangent is given by 


dF dF dy 
dx ' dy dx 


= 0 . 


But since the tangent to the p-discriminant locus now coincides with the 
tangent to an integral-curve, 

dy 

dw=P’ 


and therefore a necessary condition for the existence of a, singular solution is 
that the three equations 

y. p)=o. 

8F(x, y, p) 
dp 

dF(x, y, p) 8F{x, y, p) _ 

8x 8y 

should he satisfied simultaneously for a continuous set of values of (x, y). 


♦ The first examples of singular solutions were given by Brook Taylor in 1715 (see 
Appendix A). The earlier attempts at a systematic treatment of the subject, such as 
Lagrange, Acad. Sc. Berlin, 1774 (OSuvres, 4, p. 5] ; De Morgan, Trans. Camb, Phil. 

Soc. 9 (1861), p. 107 ; Darboux, C. R. Acad. Sc. Paris, 70 (1870), p. 1331 ; 71, p. 267 ; 
Bull. Sc. Math. 4 (1873), p. 158 ; Mansion, Bull. Acad. Sc. Belg. 34 (1872), p. 149 ; Cayley, 
Mess. Math. 2 (1873), p. 6 ; 0 (1877), p. 23 [Coll. Math. Papers, 8, p. 529 ; 10, p. 19] ; 
Glaisher, ibid. 12 (1882), p. 1 ; Hamburger, J.f&r Math. 112 (1893), p. 205, are not altogether 
satisfactory. The first complete direct treatment of the p-discriminant is due to Ch^rstal, 
Trans. Roy. Soc. Edin. 88 (1896), p. 803. Other noteworthy papers are : Hill, Proc. 
London Math. Soc. (1) 19 (1888), p. 561 ; 22 (1891), p. 216 ; Hudson, ibid. 33 (1901), p. 380 ; 
Petrovitch, Math. Ann. 50 (1898), p. 103. See also Bateman, Differential Equations, 
Chap. IV. The theory has been extended to equations with transcendental coefficients 
by Hill, Proc. London Math. Soc. (2) 17 (1918), p. 149. 
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Conversely suppose that the equations 

F(x,y, A)=0, 
dF{x, y. A) 
aA 


0 , 


dF(x, */, A) BF{x, y. A) 

' " aa; ~ -0, 

where A is a parameter, represent a curve. Then by differentiating the first 
equation and simplifying the derived equation by means of the second, the 
direction, p, of the tangent at any point of the curve is given by 


dF{x, y,\) , SF(x, y, A) 
dx By 


= 0 , 


(P-A) 


and therefore, in view of the third equation, 

^BF{x,y,X) 

% 

Consequently, if Fy is not zero at all points of the curve, 

X=p, 

and therefore the curve is an integral-curve of the differential equation 

Fix, y, p)^0. 

Thus the conditions 

F=^0, Fp=r0, F^+pFy=^0, 

together with the condition Fy=}=0, are sufficient for the existence of a singular 
solution..* 


^*61. Conditions for a Tac-locus.- 

vy' dF ^ 

Bx 


It was seen in § 8*5 that if 
dF 


dy 


+0 


at all but a finite number of points of a branch of the j^-discriminant locus, 
that branch is a cusp-locus or locus of multiple points. At any point at which 

dF dF 
dx 

two distinct integral -curves touch one another. If, in the notfition of the 
preceding section, A=j=p, the integral-curves do not touch, and therefore are 
both distinct from, the p-discriminant locus, or in other words a tac-point 
occurs. Necessary conditions for a tac-point are therefore 

dF dF 

Bx By 

which implies that at a tac-point a double-point of the j?-discriminant locus 
occurs. 

In order that the jt7-discriminant may furnish a tac-locus it is necessary 
that every point of some particular branch should be a double-point, which 
is impossible unless that branch is a double-line. The jp-discriminant must 
therefore contain (as in § 8*521, (i) and (ii)) a squared factor, which, equated 
to zero, gives the equation of the tac-locus. 

It follows that a necessary condition that the p-discriminant should furnish 
a tac-locus is that the four equations 

P{p,y,p)=0, Fp=0, Fj.=0, F„=0 

should be satisfied for a continuous set of values of {x, y). 

* The examples of § 8*521 show that an envelope may exist when 
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Since these equations are satisfied at every point of a tac-locus 

Fpfip +Fp,da: +Fj^ =0, 

Fj^p+F^dx +F^y = 0 , 

Fpvdp +F^+F^y =0, 

and thus the condition for a tac-locus becomes 





Fpr. 

Fpy 

'PpT. 

F„, 



Fxy, 

Fw 


3*611. A Deduction from the Symmetry of the Condition for a Tac-locus. — 

It appears from the symmetry of the conditions for a tac-locus that if the p-dis- 
criminant of the equation F(x, p, p)=0 furnishes a tac-locus, the same is true, in 
general, with regard to the equations 

p) =0, F{x, p, y) =0, F(y, p, x) =0, F(p, x, y) =0, F(p, y, x) =0. 

In particular cases, however, the tac-locus may reduce to a tac-point. 

Consider, for example, the equation * 

F(Xy y, p) “ (x^~a^)p^— 2xyp—x^=0, 

The conditions for a tac-locus are 


ocp^—yp—x—Qy iTp—O, (x^~a^)p—xy~^, 

whence 

a;=0, y=.y, p~0. 

The tac-locus is oj—O. In the case of the equation 

jP(y, a?, p) = (y2-a*)p2-2a!yp-y2=,0. 

the conditions are 

x~Xy y— 0, p=o, 

and the tac-locus is y— 0. But in the equation 

F{x,p, y)^(ar2-a*)y*-2apy-a;*==:0, 

the conditions are 

y=0, p=p, 

and there is no tac-locus, but a tac-point at the origin. 


3*62. The Locus of Inflexions. — ^An integral -curve may be regarded 
either as the locus of its points or as the envelope of its tangents. Now 
the analytical conditions for a cusp, in point-co-ordinates, are formally iden- 
tical with the analytical conditions for an inflexion in line-co-ordinates. Since, 
therefore, the family of integral-curves has in general a cusp-locus, it will 
have, in general, also an inflexion locus. 

Since 


dF dF . dF dp ^ 
dx^dyP^dp'^-^’ 


and at an inflexion 


dp 

dx 


0, the inflexion locus is furnished by the p-eliminant 


of the equations 


F(x, y, p) =0, F* +pFy =0. 


In the general case 


is finite on the inflexion locus. 

dx^ 


But 


d^F d^F dF d2p 

dx^ dy^ ^ dp dx^ 



♦ Glaisher, Mess. Math. 12 (1882), p. 6. 
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and therefore It is necessary that 


Fp+O. 


8’7, Discussion of a Special Differential Equation. — The equation 


F{x, y, p) = ay -^yxp ~o 

will now be considered.* It will first of all be proved that when the equation 
has an envelope singular-solution, its integral-curves are algebraic. When 
the equation is solved for p, 

p — —llyx it V ~4>ay)}. 

Let y~vx^, so that 

ocv' -~\{y±\^ (y^~4>p~4fav)}. 


and, assuming that write 

t/2 — y2 — 4jg _4at\ 

The equation is now rational, and its variables are separable, thus 

udu dx ^ 

ayH-y^ — '^pzLau — x 

The conditions Fj,,+pFy -^~-0, for a singular solution, are respectively 

yx -f 2p ~"0, 2Px +yp — 0, 


whence, eliminating p, 

ay -t y2 — ff • 

With this condition the equation in u and x is reduced to 


and has the general solution 


du _(s 

u'±a~^ X ~ ’ 

d::a) =^^‘onst.. 


or 


cur it V( ~ayx^ — ^ay) ~c, 

where c is the parameter of the family of integral-curves, 
form the solution is 


In its rationalised 


[ax — :c)2 -\-a[yx^-^^y) ~0, 

and the integral-curves constitute a family of parabolae, whose envelope is 
the parabola 

4p 4-ya?2=::0. 


Thus, when there exists an envelope singular-solution, the integral- 
curves are algebraic. The converse is not, however, true. In order to obtain 
a condition that the general solution be algebraic, express the equation in 


the form 

tidu dx 



where 

(u—X}(u—p) -~~u'^ ±au~ay — y2 +4j3. 

Let 


2A~ -f-g 2jji= ^a — \^lCi 


♦ This equation is effectively the first approximation in the neighbourhood of the origin 
to the equation F[Xy t/, p)=0, when the axes are so chosen that an integral-curve touches 
the ar<axis at the origin. The investigation here reproduced is due to Chrystal, Trans, 
Jt(py, Soc, Edin. 88 (1896), p. 818, 
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then 

a2 —~k — 4( ~ay — 

that is 

/::-(a+2y)2-16j3. 

The solution now is 


whence 


( ± +1 ) log (m— A )— ± —1 ) log (m— / i)-Hlog *----^log c2. 

U- A 

Iu-llS {u-X){u~ii.)x- 




where 


W' == rb V" (y2 — 4j8 ~ 4a^tr “2) . 


Thus, assuming that a, ^ and y are rational numbers, a necessary and suffi- 
cient condition that the general solution be algebraic is that or 


(a+2y)2 


be the square of a rational nuiliber. 

But when this condition is satisfied, the condition for an envelope singular- 
solution, namelj^ 

ay-f y2--4^.- 0, 


is not necessarily satisfied. On the other hand, when this condition is 
satisfied, 

(a -1- 2y )2 - 1 0^ ---.(a -f 2y)2 - 4<(ay -[ -y 2) 


and the general solution is algebraic. 


The equation 


% h 4'^ “ ^ t\^P d' P “ -=■ 9 


has an algebraic primitive, namely, 


{ ^ -f 1 ^ + 9i/)r (x ^ f 3?/) “ — 0 . 


The c- and p-discriminants are effectively ?/'• and y respectively. The negative 
half of the y-axis is a locus of real cusps. There is no true envelope because the 
point of ultimate intersection of consecutive curves is the same, namely the origin, 
for all curves of the family. 


Miscellaneous Examples. 


1. Modify the method of successive approximations so as to prove the following existence 
theorem. If a, &, and K have the meanings attributed to them in § 31, but M 

now signifies the upper bound of | f{x, y^) j for values of x in the interval {Xq, a), then 
there exists a unitjue solution of the equation 

y)y 

which reduces to Vo when x~X(^ and is continuous in the interv’al {Xq, x^-j-p)^ where p is 
the smaller of the two numbers a and K ^ log (1 \-KhM ^), 

[Lindelof, J. de Math. (4) 10 (1894), p. 117.J 


2. Investigate the behaviour, near the origin, of solutions of 


(i) ; 


(ii) xY=^y ; 


(hi) y'^~ 


ar-f 2a;* 

t/-+-2V * 


(iv) 




(v) a! 3 y'+.v *=0 ; 


(vi) xhp~^y=-x. 
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8. Discuss the p- and e-discriminants of the equations : 

(i) Say— 2pa;*~2|)*, Primitive: {8y-h2c)*=s=4ca}*; 

(ii) p*— 4ayp-f8y*=0, Primitive: y=c(a;— c)*; 

(iii) ap*— 2yp-f4aj=0, Primitive: cj/=c*aj*-|-l ; 

(iv) p*(2— 8p)‘=4<l~y), Primitive : y*~y^^(x-c)* ; 

(v) yp*— 4ap-fy=0, Primitive: y*~8ar*i/‘4-2qB(8p*~-8aj*)4‘^*=0 ; 

(vi) 8p*a;=y(12p*— 9), Primitive: 3ey*— (af-f^^)*- 

4. Integrate the equation (y-l-pa!)*=4a!*p and discuss the discriminants, 

5. Show that the equation 

repiesents a family of conics touching the four sides of a square. 

6. Let <I>(ar, c)=0 be a general family of integral-curves. Then <>(a;, p, z)— 0 repre- 

sents a surface, and the c-discriminant locus is the orthogonal projection on the (a, y)* 
plane of the curve of intersection of the two surfaces 

dd> 

<|>(a!,y, 2 )= 0 , ^=0. 

By considering the section of 4>— 0 by a plane parallel to the z-axis, prove that in general 

y, c)^EN^C^, 

where jB— 0 is the envelope, iV=0 is the node-locus and C~0 is the cusp-locus. 

[Cayley, HUl, Hudson ; see Salmon, Higher Plant Curves, 8rd ed., p. 54.] 

7. Show that the locus of inflexions on the orthogonal trajectories of ¥(x, y, p)»=0 
is a branch of the curve 

Discuss the case in which this curve has a branch in common with 

P(a, y, p)=0, Fx~\-pFy^0. [Chrystal.] 

8. Show that an irreducible differential equation of the first order, polynomial in x, y 

and p, whose degree in x, y and p collectively does not exceed the second, can have no 
tac-locus. [Chrystal,] 



CHAPTER IV 


CONTINUOUS TRANSFOKMATION-UROUPS 

4-1. lie’s Theory ol Differential Equations.— The earliest researches in the 
subject of differential equations were devoted to the problem of integra- 
tion in the crude sense, tliat is to say to finding devices by which particular 
equations or classes of equations could be forced to yield up their solutions 
directly, or be reduced to a more tractable form. The next stage was the 
investigation of existence theorems, which served as criteria to settle, in a 
rigorous manner, the question of the existence of solutions of those equations 
which were not found to be integrable by elementary methods. Thus on 
the one hand, there exists a number of apparently disconnected methods 
of integration, each adapted only to one particular class of equations, whilst 
on the other hand, the existence theorems show that, except possibly for 
certain very unnatural equations, every equation has one or more solutions. 

This heterogeneous mass of knowledge was co-ordinated in a very striking 
way by means of the theory of continuous groups.* The older methods of 
integration were shown to depend upon one general principle, which in its 
turn proved to be a powerful instrument for breaking new ground. In the 
following sections this co-ordinating method will be explained in its simplest 
aspects and with reference only to equations of the first order in one inde- 
pendent and one dependent variable. 

4*11. The Transformation-Group of One Parameter. — Consider a trans- 
formation 

(T) xi=<f>{x,y), yi=ili{x,y), 

by means of which the point {x, y) is transferred to the new position (a^i, y^) 
in the same plane and referred to the same pair of rectangular axes. If the 
equations which represent the transformation are solved for x and y in terms 
of Xx and yi, thus 

x=<P{xi, yi), = j/i), 

they represent the inverse transformation (Tj), namely the operation of 
transferring the point {xi^ yi) back to its original position {x, y). The result 
of performing the transformations T and T^ in succession, in either order, is 
the identical transformation 

yi=y. 

Now consider the aggregate of the transformations included in the family 

y > «). yi^<P(^, y ; «)• 

♦ Klein and Lie, Math. Ann. 4 (1871), p. 80 ; Lie, Forhand. Vid.-Selsk. Christiania 
(1874), p. 198 ; (1875), p. 1 ; Math. Ann. 9 (1876), p. 245 ; 11 (1877), p. 464 ; 24 (1884), 
p. 587 ; 25 (1885), p. 71 [Lie’s Ges. Abhandlungen, iii. iv.] See also Lie-Scheffers, Forfe- 
sungien ilber DiffermtialgUdchungen mit Bekannten Infinitesimalen Transfonnationm (1891) 
and Page, Ordinary Differential Equations (1896). 
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where a is a parameter which can vary continuously over a given range.* 
Any particular transformation of the family is obtained by assigning a parti- 
cular value to a. Now, in general, the result of applying two successive 
transformations of the family is not identical with the result of applying 
a third transformation of the family, for in general cannot be found such 
that 

y ; y ; ai). y; «i) ; a.^}, 

or in particular, taking 

(f) (x, 7 y; a):^- a—x, ip{x, y; a)=-y 
it is not true that can be so chosen that for all values of x, 

ay —X — ~ (% —x). 

When, however, any two successive transformations of the family are 
equivalent to a single transformation of the family, the transformations 
are said to form a finite continuous group. It will be assumed that every 
group considered contains the inverse of each of its transformations, and 
therefore also the identical transformation. Since the transformations 
which form the group depend upon a single parameter a, the group will be 
referred to as a Gi or group of one parameter. 

4T11. Examples of G ^. — 

(а) The group of translations parallel to the ic-axis 

Xir=.xJ^a, yi=-y. 

The result of performing in succession the transformations of parameters 
and a 2 is 

yi^y, 

and is the transformation of parameter Oi+a 2 * The inverse of the transformation 
of parameter is 

its parameter is —a^ 

(б) The group of rotations about the origin 

x^—x cos a—y sin a, y^—x sin a~{y cos a. 

The result of performing successive transformations of parameters ttj and a 2 is 

x^^-(x cos a^—y sin a^} cos ai—{x sin a^-i-y cos a^) sin 
=^x cos (ai+Ua)— 2/ sin (fli+ajh 

y-^~{x cos a^—y sin af) sin ai-j-(x sin U 2 -\ y cos Og) cos 
=x sin (Uj + 02 ) ~hy cos («! -f agh 

and is the transformation of parameter The inverse of the transformation 

of parameter is 

Xi=rx cos ai-{-y sin a^, y^— —x sin ai+X/ cos Oj ; 
its parameter is — a^. 

(c) The group 

Xi^aXy yi==a'^. 

The transformations of parameters a^ and ctj applied in succession are equivalent 
to the transformation of parameter ajflg- The inverse of the transformation of 
parameter aj, is the transformation of parameter l/fli. 

412. Infinitesimal Translormations. — Let Oq be that value of the para- 
meter a which corresponds to the identical transformation, so that 

4>(x,y, ao)=x, ^x,y, ao)=^y, 

* It will be assumed that <f> and are differentiable with respect to o in the given range. 
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then if e is small, the transformation 

a-i - (f>(x,y;a„+€), --- ifi(x, y ■, flo + e ) 

will be such that Xi differs only inlinitesimally from x, and from ;y. This 
transformation therefore differs only infinitesimally from the identical trans- 
formation, and is said to be an infinitesimal transformation. It will now 
be shown that every coiitains an infinitesimal transformation.'^ 

Let a be any fixed value of the parameter a, and the parameter of 
the corresponding inverse transformation. Thus 

a), yi-->lj{x, y ; a), 

x-4{xi,yi-, P). y==4iiXi, yj ; P). 

Let 8t be small, and consider the transformation 


x' - (f){(j>{x,y; a), 7/ ; a) ; y y ; a), ilj{x,y \ a) \ 

Ry the mean-value theorem, if 0^ and ^2 arc positive and less than unity, 


x' =-^cf>{(f>(x, y; a), y; a); + 

y; a) 8U 


d(l){(f>(x, y ; a), y ; a) ; 


8t 


/ /f// X // \ O) 1 a), \p(x,y; a); 

y --r 4 {<f>{x, y\ a), iP(a\ y; a); ^ ^ ^ ^ 


-=7y+r;(a?, y; a)8t. 


where ^(x, y ; a), 7;(a?, y ; a) do not in general vanish identically and are 
independent of 8t if terms of the second and higher orders are neglected. 
These equations represent an infinitesimal transformation. Every Gi in 
two variables contains therefore an infinitesimal transformation ; the 
method is evidently applicable to the case of any number of variables, with 
the same result. 

Geometrically, this infinitesimal transformation represents a small dis- 
placement of length 

V{{x’ -x)^ +{y' -yy^)^V( P +y^) St 

in the direction 6 where 


cos sin 

Two transformation groups are said to be similar when they can be 
derived from one another by a change of variables and parameter. It will 
be shown that every G^ in two variables is similar to the group of transla- 
tions. To prove this theorem, write the equations of the infinitesimal trans- 
formation in the form 

8x ^ ^{x, y)8ty 8y =y{x, y)8t, 

then the finite equations of the group are found by integrating the equations 

^{x, y) y(x, y) 

The solutions are expressible in the form 

y ) ^ y) =^2 +1^ 

where Cj and C 2 are constants. Let ^=0 correspond to the identical trans- 
formation, then 

yi)==^\(^, y). yi)--^^2(^^ y)+i- 

Let u=Fi(x, y), v^F^ix, y) be taken as new variables, then 

Ui=Uf Wi—U-f/, 


* It will be proved later that no contains more than one infinitesimal iransfon nation. 
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Thus the given group has been reduced to the group of translations. It 
is clear that this group has one and only one infinitesimal transformation, 
namely Su==0, 8v~8t, Since ^ and r) are uniquely determined in terms of 
u and V it follows that the original Gi has only one infinitesimal transformation. 


4T21. Examples. — (a) The identical transformation of the rotation group 
defined by 

cos a—y sin a, y^~x sin a-[-y cos a 
is given by a=0. The infinitesimal transformation is therefore 
ajj—a? cos St —y sin dt, y^^^x^sin St -j-y cos St, 
or to the first order of small quantities 

Xi -=x -ySt, 2 /, -^xSt. 

This transformation represents a rotation, in the positive sense, through the 
small angle <5^. 

(d) The equations 

x^^ax, y^^a^ 

define a group ; the identical transformation corresponds to a - 1 . 'Fhe infinitesimal 
transformation therefore is 


or, to the first order of small quantities, 

Xy^=x \-xSt, y^=y \ 2ySt. 

To reduce the group to the translation group it is necessary to solve the equations 

dx dy 


whence 


21/ 


-=-dl, 


Vi 


y 


log Xi=^log x~{-t. 


Xi^ x^ 

The required new variables are therefore 

u^yjx^, n=:loga7. 


4T3. Notation for an Infinitesimal Transformation. — Consider the variation 
undergone by any given function fix, y) when the variables x, y are subjected 
to the infinitesimal transformation 

Xi=^x-\-bx=x + ^{x, y)8t, 

^1=2/ +%=«/+■»?(«. 2/)S<. 

The change in the value of f{x, y) is ; 

2/) =/(«!. 2/i)-/(«, y) 

^f{x+8x, y-\-8y)—f{x, y) 

retaining only small quantities of the first order. Conversely, if the increment 
hfix, y) is known, which a given function/(ir, y) assumes under the infinitesimal 
transformation of a Gi, then ^{x, y) and 7^(x, y) are known and therefore the 
infinitesimal transformation itself is known. Thus the infinitesimal trans- 
formation is completely represented by the symbol 

Uf=iix,y)^l + r,{x,y)^. 
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Thus, for example, the symbol 


represents the infinitesimal rotation 


^ df 

ox dy 


In particular 
so that 


Xi X -~ybt, </, ~y -\~xdi. 
Ux-=i(x,y), Uy=.-7j{x, y), 


It is obvious that if in a Gi operating on variables x, y, these variables are 
replaced by x\ y\ where x\ y' are any functions of y, the group property 
is maintained. Now since 


^ S/(a;', y')^dx' 'cif{x’, y') &y 
dx dx' dx dy' dx ’ 

y’) y ') . Sx' df(x', y') _ 

dy dx' by dy' by' 

it follows that 


UJ{x', y') = ^{x’, y'] 


^ „?/ . ' I 

( dx' dx 


dy' 


21 


y')) 


df dx' , 
dx dy 


df Bj/} 
By' dy) 


Ux'- f-, + Vy'- 
dx 


dy'' 


Now, let the finite equations of the Gi be 

Xi =^(l)(Xy y ; t), iji y ; t). 

and let f =0 give the identical transformation. The function j{xi, yi) may be 
regarded as a function of x, y and t ; regard x and y as fixed and let the function 
be expanded as a Maclaurin series in f, thus 


where 


/o =[/(«!. 2/i).Uo=/(*> y)’ 
f ' = =r _j_ _ . ^yi\ 

^ t -*f*=o ^dxi dt dy-^ dt -•f.—o 

y^ y ^ "" y^' 


Consequently the expansion of /( jJj, yi) is 

/{^i» 2/)+ 1~| 

where Z7”/ symbolises the result of operating n times in succession on f(x, y) 
y the operator 

d d 

U~ax,y)-+y{x,y)^^. 

H 
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In particular, 

(>:i=x+~ Ux+~ U^x+ . . 

yi=y+Y\^y+^,u^y+ ■ ■ •> 

and these are the finite equations of the group. It may easily be verified that, 
regarding x and y as fixed numbers to which and t/i reduce when 0, these 
equations furnish the solution of the simultaneous system 

The infinitesimal transformation therefore defines the group, which may 
therefore be spoken of as the group Uf. 


4T31. Examples o! the Deduction of the Finite Equations from the Infini- 
tesimal Transformation. — 

(a) Given the infinitesimal transformation 


Vfi 


df df 

dx dy 


to find the corresponding G^. It may be verified that 


Ux=r:~y, 
U^x— ~x, 
U^x~yy 
U*x=~x, 


Uy=Xy 

V^y^-x, 

u^^y, 


Thus U is a cyclic operation of period 4, with respect to x and y. It follows that 

t t* 

* ir 2! sr 4! 

/ t* \ I t <3 '\ 

• • 7“Hr!"'r!+ • • •) 

—X cos t—y sin t, 

t <2 t* 

y,^y+-x~-y--x+^^y+ . . . 


/ 1 

\ / t’‘ t* \ 

vr!~3!’'' ■ ' 



~x sin t-\-y cos t. 

Thus the corresponding is the rotation -group. 
(h) In the same way, if 

Vf=x^i- + y^, 
dx dy 


it is found that 


t I* 

Xr=X+-X + -X-V-X + 

j/i=y+~y+^!i+|^y+ 


-xef't 


If is replaced by the new parameter a, the equations become 

y^^ay, 

and define the group of uniform magnifications. 
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4*2. Functions Invariant under a Given Group.-— As before, let the finite 
equations of the group, 

Xi y ; t), yi-=ip(x, y ; t), 

be such that the identical transformation corresponds to f=0, and let 

denote the infinitesimal transformation of the group. 

A function Q{Xy y) is said to be invariant if, when a?i, y^ are derived from 
y I>y operations of the given group, 

Q(xi, yi)^£i(x, y), 

for all values of t. 

Now the expansion of Q{xi^ y^ ) in powers of t may be written in the form 

Q{x,y)+l^VQ+^^^V{VQ}^^~m{VQ}+ . . . 


If, therefore, Q{x, y) is invariant under the group, this expression must be 
equal to Q[x, y) for all values of f in a given range. For this it is necessary 
and sufficient that UQ should be identically zero, that is, 


, dQ 


0 . 


The function z=^Q(x, y) is therefore a solution of the partial differential 
equation 


and consequently. 


, ^2: 


Q(x, t/)=constant 


is a solution of the equivalent ordinary differential equation 

dx __dy 

^ ~ v' 

Since this equation has one, and only one, solution depending upon a 
single arbitrary constant, it follows that every Gj in two variables has one 
and only one independent invariant. In other words, there exists one 
invariant in terms of which all other invariants may be expressed. 


4-201. The Invariants of the Group of Rotations. — The infinitesimal trans- 
formation of the of rotations is 


The equation to determine Q is 


Uf= 


- 4 - 

^ dx^ dy 


y X ' 


and has the solution a?* —const. Hence 


Q{x, 

It is, of course, geometrically evident that circles whose centres are at the origin 
are invariant under the group. To verify this' fact analytically, note that the finite 
' equations of the group are 

a?i —a? cos t —y sin f, ~x sin 1 4-y cos t. 


Then 


^(*i» cos i—y sin ()*-f (a? sin t-f-y cos f)* 

y), 



100 


ORDINARY DIFFERENTIAL EQUATIONS 


whatever value t may have. The invariance of is therefore established. 

Any other invariant under the group must be a function of and conversely, 

any function oix^~\-y^ is invariant under the group. 


4’21. Invariant Points, Corves and Families of Curves. — If, for any point 
in the (x, i/)-plane, ^{x, y) and 7 ]{Xy y) are both zero, that point is a fixed point 
under the infinitesimal transformation 

and is consequently fixed under all transformations of the group. Such 
points are said to be absolutely invariant under the group. 

A point yo) which is not invariant under the group is transferred, by 
the infinitesimal transformation, into a neighbouring point (xQ-\~hx, yo+%) 
such that 

—V 
8x f * 

If the infinitesimal transformation is repeated indefinitely, the point P, 
originally situated at [xq, trace out a curve which will be one of the 

integral-curves of the equation 

dy 

The family of integral-curves 

Q(Xy ^)=const. 

is such that each curve is invariant under the group. 

But a family of curves may also be invariant in the sense that each curve 
is transformed into another curve of the same family by the operations of the 
group. Thus the family of curves may be invariant as a whole although the 
individual curves of the family are not invariant under the group. Let 

Q{x, ^)=const. 

be such a family of curves. If, under any transformation of the group, 
(Xy y) becomes (xi, yi)y then 

Q(xiy t/j)— const, 
must represent the same family of curves. But 

y^)=Q{a!, y) + l uQ+~mQ+ . . . 

and therefore, if the two families of curves 

g/i)=const., Q{x, t/) —const, 

are identical, the expression 

-^ V£i+^lm£2+ . . . 

must be a constant for every fixed value of t, that is, for every curve of the 
family 

const. 

Thus a necessary and sufficient condition that Q{Xy y) =const. should rc^present 
a family of curves invariant, as a whole, under the group, is that l/i?=const. 
should represent the same family of curves, that is UU should be a certain 
function of fl, say F{£2), When F(Q) is zero, the individual curves of the 
family are invariant curves. 
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Thus, for instance, under the rotation group 

x^—x COB t—y Bin i cos < +« sin 

y 

“ =a 

X 

y 


the family of straight lines 
becomes 




where a and p are the parameters of the families. But 


yi y cos 


Xi 


X cos 


t + xsini y / 

t —y sin t X \ Vr a:®/ 


If the family - =a is invariant, the family 

X 

yt 

must be identical with it. This is, in fact, the case ; the parameters a and y being 
connected by the relation 

Now 

y dO dQ t/2 

^ -{-X - 

X dx dy x^ 

This is the form which the condition Vq=^,F{Q) takes in this case. 


4*8. Extension to n Variables. — The Gj in n variables Xi, X 2 i . . 
defined by the transformations 

Xi =(f>i(xi, X 2 . . . x^; a) (?>-=!, 2, . . ., n) 

may be proved as above to admit of, and to be equivalent to, a unique 
infinitesimal transformation 

Vf{Xi,Xz, . . .,X„)^^i(Xi,X2, . . 

Let t be the parameter of the group such that the infinitesimal transforma- 
tion is 

==Xi+^i(xi, X 2 , . . .,x„y>t (t=l, 2, . . n), 

then if F(xi, x^, . . x„) is a function which can be differentiated any 

number of times with respect to its arguments, 

F{xi,X 2,’, . . x„')=F{xi, X2, . . x„)+~VF+^^V^F+ . . . 

Let (iCi, X 2 , . . Xn) be considered as the co-ordinates of a point in space 
of n dimensions, and / as a parameter independent of these co-ordinates ; t 
may, for instance, be regarded as a measure of time. As t varies, the point 
(xij X 2 \ . . describes a trajectory starting from the point {xi, x^, . . 

Every trajectory is evidently an invariant curve under the group. 

As before, a necessary and sufficient condition that Q(xi, x^^ . . x^) 

should be an invariant function is that UQ he identical^ zero. A curve 
i3==0 is a trajectory and therefore an invariant curve if UU—0, The family 
of curves 

i3=const. 

is, as a family, invariant if UQ is a definite function of Q above. 

Lastly, an equation 

Q{Xi, X2, . . 

is invariant if UQ is zero, whether identically or by virtue of the equation 
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In the former case the equation Q~a is invariant, and in the latter 
case not invariant, for all values of the constant a. 


for 


Examples of invariant equations are as follows : 

(a) the equation where c is any constant, is invariant 

imder the rotation-group, for 

UQ^( ~y ^ \^x^-\x^+y^-c^)===-~2yx+2xy-==0. 

\ ox oy^ 

(d) the equation i^ — y—x—O is invariant under the group 


+y "-){y-a!)= -a:+v=fi. 


On the other hand, the equation y-x-hc—O, where c is any constant not zero, 
is not invariant under the group. 


4*4. Determination of all Equations which admit of a given Group. — 

An equation is said to admzt of a given group when it is invariant under that 
group. Let the group be 

or or 

X 2 , . . •> *n)g~ + • • • +fn(*l. ®n) g" • 

Let 

be an equation which admits of the group so that 1/12=0. It will be supposed 
that is not a factor common to all of the functions >* ^^1^ 

instance, be not zero when i2=0. Then if 

I 4. 

VQ~0, and therefore Q is invariant under the group Vf, 

Let yif y 2 , • . .. t/n-i independent set of solutions of the partial 

differential equation 

F/-0 ; 

since they are also solutions of Uf—0 they are functions of the original 
variables Xiy X 2 , . . Now adjoin to t/i, t/ 2 , . • yn~i function ; 

the functions of the set thus formed are also independent, for if not there 
would be a relation of the form 

= S/2. • • •. S/n-l). 

and therefore x^ would be a solution of the linear partial differential 
equation F/=0, which is manifestly untrue. 

On the other hand Xi, are expressible in terms of the n vari- 

ables f/i, ^ 2 , . . yn-i and When this change of variables is effected 
let the invariant equation fl=0 become 

^'(s/i. s/ 2 . • • •. S/»-i. a'n)=0- 

Apparently W involves x^ ; in reality it does not. For if a is any constant, 
^^(s/l. s/ 2 . • • •. S/«-l. <*!n) 

==VW{yi,y 2 , . . ■,y„-i,ci) + ^~^^^iyi,y2, ■ ■ S/n-i. 
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Since VW{yi, y^, . . a) is identically zero and VW{yi, y^, . . 2/„_i, *«) 

is zero either identically or because of the equation it follows that 


that is to say, is effectively independent of Thus and consequently 
Q is expressible in terms of yi, ...» y^-i alone. 

Thus if the equation Q=0 is invariant, Q must be expressible in terms of 
the n — 1 independent solutions of the partial differential equation Uf~ 0, In 
other words, every invariant equation is a particular integral of the 

equation Uf~0. 

In particular, if u and v are two independent solutions of the equation 




the most general equation, invariant under the group [If has the form 


or the equivalent form 


Q(u, v) -~0, 
V ~F{u) ~0. 


This result is the foundation upon which most of the following work will be 
based. 


4*6. The Extended Group. — Let 

Xi =-“ ^(a.% y ; a) y^ -- fj{x, y ; a) 

define a Gi in two variables. Consider the differential coefficient p as a third 
variable which under the group becomes p^ where 
dvi dxh 
dxi df> 


Let a and ^ be two particular values of a, such that 

^1 y ; ct), y^ y ; a), 

Vi ; 2/2- y \ ; 

then the resultant transformation 

X^^fix. y ; y), y ; y) 

is the result of eliminating Xi, yi between the equations of the two component 
transformations. In the same way, 

^diP(x, y ; y) 

^ ^ ' <¥(*• y ; y) 

is the result of eliminating yi between 

_d4(x,y-, a) _ d<P{xi, yi ; 

y; a) ^ ' d4>{xi, y^ ; P) 

Thus in general the transformations 

xi====<f}(x, y ; a), y ; a), Pi--^x(^'* 2/» V J «)» 

acting on the line-element (ic, y, p), form a group. This group is known as the 
exten^d group of the given group. 


d\lf , dfj 

U + P 
dx cy 

dJ \ 36 

dx'^ Jy'^ 


=)((x, y, p ; a). 
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The finite equations of the given group may be developed in the form 




and hence 


dy+ii^dx + ^y) 


Pi- 


+ ■ . • 




=p^i 


dy 

dx ~^dv i 


p'^}+ - • ■ 


^dy dx^^ dy 
=-p'+ti{x,y,p)+ . . . 

When ^{x, y, p) is thus defined, the infinitesimal transformation of the 
extended group is 

•'—^dx^^dy^^dp 

The group can be further extended in a similar way by considering as new 
variables the higher differential coefficients y", . . 


4*6. Integration oi a DiiSerential Equation of the First Order in Two 
Variables* — It has been proved (§2*1) that an exact differential equation of 
the first order in two variables is immediately integrable by means of a 
quadrature. When an equation is not exact, the first step towards its integra- 
tion is the determination of an integrating factor by means of which the 
equation is made exact. It will now be shown that when an equation is 
invariant under a known group, an integrating factor may, at least theoreti- 
cally, be found, and the equation integrated by a quadrature. 

Let it be supposed, then, that the differential equation 

F(x, y,p)=0 

is invariant under the extended group 


derived from 


u'f~i 


dx 



+c 


df 

dp 


^J=€+4y 


Then the necessary and sufficient condition for this invariant property is 
satisfied, namely that U'F is zero either per se or in virtue of the equation 
F=0. 

It is proposed to determine, and to integrate, the most general differential 
equation which admits of the given group U'/. The problem is therefore to 
determine two independent solutions of the partial differential equation 




and this, in turn, depends upon finding two distinct solutions of the simul- 
taneous system 


dx _^dy _^dp 

f 
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Let u—a be the solution of 

dx _^dy 

then since f and rj are independent of p, u is independent of p. Let be 
a solution of 

dx dy dp 
r, = C 


distinct from u ~a ; v must necessarily involve p. Then if H{u) is an arbitrary" 
function of w, f~v—H{u) satisfies the partial differential equation t/7==0, 
that is 


U'{v~H(u)}=0. 


Consequently, 


v~~H{u)=0 


is the most general ordinary differential equation of the first order invariant 
under U\ 

It will now be shown that, when u is known, v can be determined by 
a quadrature. It has been proved that any group is reducible to a translation 
group. Let the change of variables from (x, y) to (xi, y{) reduce Uf to the 
group of translations parallel to the z/j-axis, namely Uif. Then 

uj=u(xy)-^l + , 

*•' ^ dyi 

from which it follows that 

u{Xi).==o, r%i)=i. 


Thus Xii yi are determined as functions of Xy y by the equations 

1 . 




dx ^ dy 

The first equation has the solution 

Wi=u(x, y). 


0 

^ dx^^ dy 


the second equation is equivalent to the simultaneous system 

dx ^dy _ dyi 

i ~ V ~ 1 

One solution of this system is 

u(x, y)=a; 


if this solution is used to eliminate x from the equation 

yi is obtainable, in terms of x and a, by a quadrature. By eliminating a, y^ 
is obtained in terms of x and y. Thus the necessary change of variables has 
been found. 

It is easily verified that Ui'/, the extended group of U if, is identical with 
Ui/ itself. The most general equation invariant under Uif is found by solving 
the simultaneous system 

^ ^yi ^ ^Pi 
0 1 0 ‘ 


Since two solutions of this system are 

Xi =const.. Pi —const.. 
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the most general invariant differential equation of the first order may be 
written in the form 


and is integrable by quadratures. In the original variables this equation 
has the form 

v~H(u). 


But since Xi~u,piis necessarily a function oft; alone, and since H is arbitrary 
there is no loss of generality in taking pi ^^v. 

Thus when one solution of the equation 


dx 

J' 


dy 

1 


is known, the most general differential equation of the first order invariant 
under the group constructed, and this equation is in- 

tegrable by quadratures. 


4’61. Integration of a Differential Equation invariant under 6?^ - Let the 

given differential equation be 

dx __ dy 
P(x, y)~Q(x, yY 

and let 

<f>{x, y)=c 

be its solution. Then <f>{x, y) is an integral of the partial differential equation 

It will be assumed that, for at least one value of c, the integral -curve y) =c 
is not invariant under the group. As a family, however, the integral curves 
are invariant, so that 

where F{(f>) is a definite function of not identically zero. Now if 0 is a 
function of f alone, the family of curves 0~C is identical with the family 
Let 


0 


then 




F(cf>Y 




Thus 0 is an integral of the two partial differential equations 

30 30 

P-^ + Q^-0, 

3x 3y 

.30 ^ 30 ^ 

dy~^’ 

from which it is found that 
B^ 


—Q. 80 


P 
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and therefore 


Consequently 


1 

P-n-Qi 


d0^--^-dx+^dy 

Pdy—Qdx 
- "Pri- Q^i ■ 

is an integrating factor for the differential equation 
Pdy—Qdx 


The solution of the equation 


dx _ dy 

P 


is therefore 


Pdy—Qdx 

Prf^ 


= /ir. 


where jSl is a constant. 

When every individual integral-curve is invariant under the group, 
U<f> is identically zero, that is 


^ dx 



= 0, 


and therefore 


Py]-Qi=0. 


The infinitesimal transformation then takes the form 


Vf=pi..y)\pg+ti^I\. 

and conversely, when it is of this form it does not furnish an integrating factor 
of the equation 

Pdy—Qdx-0. 

Such an integrating factor is said to be trivial with respect to the equation 
in questioil. 


4*62. Differential Equations of the First Order invariant under a Translation 
Group. — It is now proposed to investigate the most general differential 
equations which are invariant under particular groups of an elementary 
character. To begin with consider the of translations parallel to the 
£C-axis, 



In this case the extended group UJ is identical with U f. The simultaneous 
system to be considered is therefore 

dx dy dp 

i 0 “ 0 * 

it possesses the solutions 

2/ — const., p —const. 

The most general differential equation invariant under the group is therefore 

p=F(y), 

. where F is arbitrary. 

Similarly, the most general equation invariant under 
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Uf= 


IS 

p=F(x). 

In these two cases the variables are separable. 

The general translation group is 

'a dx h dy" 

where a and h are constants. U'f is again identical with TJf, The simul- 
taneous system is 

adx=—bdy= , 

and hence the most general differential equation invariant under the group is 

p=^F(a3i+hy). 

It is integrated by taking ax-\-hy as a new dependent variable. 

4*68. Differential Sanations of the First Order invariant under the Affine 
Group.* — 


Uf^x 


^1. 

dx 


In this case ^^x, 77=0, { = — p, and hence the extended group is 

The simultaneous system 

dx dy ^ dp 
a? ~ 0 —p 

has solutions 

iTjo —const. const. 

The most general equation which admits of the group is therefore 

xp=F(y). 

Similarly it is found that the general differential equation which admits 
of the aflftne group 


vf=y 




IS 


p=^yF(x). 

In both cases the variables are separable. 


4*64. DUfenntial Eqoatioiu o! the First Order invariant under the Magnifica- 
tion Gfoaii.t — 


Uf=x 


8 / 

dx 


-f.v 


0/ 

dy' 


♦ An affine transformoHon is a projective collineation which transforms the Euclidean 
plane into itself. It preserves the parallelism of straight lines and may be represented by 

aj^=aaj-f yi=o'aj+&'V’f*c'. {ab' —a'b=^0). 

An affine group is a group of such transformations, and is a one-parameter group if a, 6, c, 
a', b'y c' are functions of a single parameter (Euler, 1748 ; Klein, Erlanger Programme 1872). 
t Or group of perspective transformations. 
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Here p— 0, and U'f is identical with Uf, The simultaneous system 

dx ^dy _ dp 
X y 0 


has solutions 


p =const., - =const. 

X 


The invariant differential equation of general form is therefore 




it is of the type known as homogeiuous (§ 2*12). 
If the equation is written in the form 




it has for integrating factor the reciprocal of 




Example . — (t/* — 2x^y)dx -h(ar* — 2in/®)dft/ =0. 

The integrating factor is the reciprocal of 

{y^--2x^)x-{‘(x^~2xy^)y=^ ~(x^-\-xy% 

Now 

(y* -~2x^)dx -[ (x^ -2xy^) dy ^ d(xy-f Q^*) 

x^y~^xy^ x^'^xy^ x^+y^ 


x*y^xy 

The solution therefore is 


x^y +xy*‘ 


x^-\-y^^cxy. 

Consider now the more general group 


The extended group is 


^ a dx'^ h dy’ 

r;'/-=? . -u y 4 . " 

^ a dx^ h ^ ab ^ dp' 


T'he simultaneous system 


has the solutions 


adx _ hdy _ abdp 

^ y 


T/*=our®, p=poi^ \ 


where a and p are constants. The typical invariant differential equation is 
therefore 




Particular examples are : 

(i) Uf Equation: xdy =:F(xy)ydx, 

ox oy 

Integrating factor : xy. 
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(ii) \ Equation: ydy=^F{^ W, 

dx dx \ X / 


Integrating factor : 


y^~^xF( 


(iii) Vf^.x^^ +21/ : Equation : dy^^-xM ^ )dx, 

dx dx ' \x^^ 


Integrating factor : 


y-M$) 


Similar tjqies : 


(iv) IJf = I + f • J ; Equation : +aJ.Y | ), 


dx X dy 


Integrating factor; dx/xF(^^^. 


(v) Uf-:=x'^f-+xyf^y, Equation: xp-y = F(^, 


Integrating factor : {ixjx'^F^^y 


4*66. Differential Equations of the First Order invariant under the Rotation 
Group.^ — 


The extended group is 


dy 


C/y=-2/| + :r| + (l+p2)|. 

The first equation of the simultaneous system 

dx _dy ^ dp 
—y X 1 +p^ 

has the solution 

a?2 4_t^2==a2, 

where a is a eonstant. The last equation may therefore be written 

dy __ dp 
y2)~]+p2’ 


its solution is 


arc sin- ~ arc tan p—B, 
a ^ 


where j8 is a second constant. This solution is equivalent to 


arc tan 


y'(a2_y2) 


-arc tan p=P 


arc tan - —arc tan p=P 


and therefore may be written 




tan j8. 
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The most general differential equation which admits of the group is therefore 

=F(a:2+j/2). 
oo+yp ^ 

When this equation is written in the form 

{x —yF)dy —{y +xF)dx =0, 

it admits of the integrating factor 


X^ - f -^2 ’ 


Similar examples are : 


(i) Vf=y^-; Equation: 

OX p 

or {x~P(y)}dy—ij(h'.^0, 

Integrating factor : — . 

__ of 

(ii) Equation: xp-if^F(x)^ 
dy 

or xdy~-{y+F{x)}dx^0, 

Integrating factor : — . 

4‘66. Differential Equations of the First Order invariant under the Group.- 


The extended group is 






The simultaneous system is virtually 

dx __dy dp 

'o^~i ~'<f>{xy 

one solution is 


where a is a constant. In view of this solution the last equation becomes 

dy _ dp 

whence 

p-y<f>(a)=^, 

where ^ is a second constant. The invariant equation is therefore 

p-y<l>{x)==F(x), 

that is, the general linear equation of the first order. When it is written 
in the form 

<^y -\'F{x)}dx 0, 

it has the integrating factor 


4*7. Integral-Corves which are Invariant under a Group of the Equation. — 

The family of integral -curves is invariant, as a whole, under any group which 
the differential equation admits, but unless the group is trivial all individual 
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curves of the family are not invariant under the group. It may, however, 
occur that particular integral -curves are invariant, and it is important to 
note the special properties which these curves enjoy. 


If 


y> p) =0 


is a differential equation invariant under the group 


Uf= 


^dx^^dy’ 


and if any integral-curve is invariant under the group its gradient at any 
point (Xj y) will be rjj^. Hence any such integral-curve is found by substi- 
tuting for p in the differential equation itself ; all such curves, if any 
exist, are included in the equation 


q[ 




y 

X 


)=o. 


But this equation may include curves which are invariant under the group 
and have equations wliich arc solutions of the differential equation, but are 
not particular integral-curves. An instance arises when the integral -curves 
have an envelope ; the envelope itself is invariant under the group which 
transforms the family of integral-curves into itself, has an equation which 
satisfies the differential equation, but is not in general a particular integral- 
curve. The equation of such a curve is a singukir solution of the differential 
equation. 


Example . — The differential equation 


admits of the group 


p'^ ~4txyp 


dx^ ^ dy 


If a singular solution exists, it is obtained by replacing iiy/x for p in the dif- 
ferential equation, which becomes 

27y^-4x^y^^--0, 


whence either y~0 or 21y~4x^. 

The general solution of the equation is 

y^c(x~c)\ 


and thus 2/=0 is a particular solution. On the other hand, 27y—4x^ is an envelope 
singular solution. 


Miscellaneous Examples. 

1. Find the general differential equations of the first order invariant under the groups ; 


dx df 

(i) 

df dy 


ox dy 


df df 

(ui) 

dx dy 


(u) U/ 

and determine the corresponding integrating factors. 
2. Show that each of the equations 

(i) 2xyp-{-x-y*^0 ; 

(ii) xp~y—x^~0 ; 

(iii) y-hxp~-x*p*=0 ; 
admits of a group of the form 


df df 

(iv) Vf=xf+ay~-. 

dx dy 


(iv) p*— a:*— j/=0 ; 

(v) p*~-4y(xp~2y)^=0; 

(vi) p®-f2a^p— 4a;*i/=0 


Vfl 


S/ . df 

rax--^by~. 


Integrate the equations and examine them for singular solutions. 
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8. Show that if 


0 / 0 / 0 / 0 / 

. . . +77(n)-4~ 
•' ^dx 'dy ^dy' ‘ dy(n) 


0 / 0 / 

is the n times extended group of UJ—(--4-Tf — , then 

ox dy 

drj(r-l) d( 

7jir)^JL yiryl 

^ dx ^ dx 


(r=l,2, . . .,n). 


4. Prove that if M — a, tJ==j9, sw=y (a, j9, y constants) are distinct solutions of the system 

dx dy dy' dy" 

^ f} “rj' drj" 

such that u involves only x and y, v involves y' but not y'\ and w involves y'\ then the 
most general differential equation of the second order invariant under the twice eTctended 
group 


is of the form 


^ dy'^^ dy" 


w=0(u, u), 

where <P is an arbitrary function of its arguments. 

Show that there is no loss of generality in taking w “ dv/du, and that therefore the 
second order equation m v) is equivalent to the first order equation 

dv 

-_=0(w, v), 
du 

Verify this theorem in the case of the following groups and corresponding invariant 
differential equations, and in each case show how a first integral may be obtained : 


(ii) 

(iii) V/^xf, 

dx 

(iv) Uf=yA 

Sy 

df df 
(V) Vf=J-+yl 


y''=F{y, y’) ; 


y"=F(x, y') ; 


xy"^y’F(y, ay') ; 


y"^yF(x, y'/y ) ; 


xy"==F{ylx,y'); 


(Vi) = 


y"=p(»)y'+s(®)»+r(*). 

[Page, Ordinary Differential Equations^ Chap. DC.] 



CHAPTER V 

THE GENERAL THEORY OF LINEAR DIFFERENTIAL EQUATIONS 

6T. Properties of a Linear Differential Operator — The most pfeneral linear 
differential equation is of tlie type 

which may be written symbolically as ♦ 

(A) L(?/)~{po^”+PiL>”~^+ * . . +Pn~i^+Pn}y^r(x), 

It will be assumed that the coefficients Po, P\, ^ , Pn-> and the function 

r{x) are continuous one- valued functions of x throughout an interval a^x<b, 
and that does not vanish at any point of that interval. Then the funda- 
mental existence theorem of § 8 proves that there exists a unique continuous 
solution y{x) which assumes a given value i/q at a point Xq within (a, 6), and 
whose first n- 1 derivatives are continuous and assume respectively the values 
yo\yo" • • ^ a^txo^ 

The expression 

L^PoD^+PiD^-^+ , . . +Pn-i^+P"' 
is known as a linear differential operator of order n. The differential equation 

(B) L{u):=0 

is said to be the homogcneoiis equation corresponding to (A). It is so called 
because L(u) is a homogeneous linear form in w, u', ...» It is also 

known as the reduced equation. 

The following elementary theorems bring out clearly the nature of the 
operator L : 

I, If u—Ui is a solution of the homogeneous equation (B), then u~Cui 
is also a solution, where C is any arbitrary constant. 

This follows from the fact that 

D^Cui —CIPui. 

For then, 

L{CiUi) =^PrD”-'CUi 

r~0 

n 

~C^pff)^~^Ui=^CL{Ui) =0. 

r-0 

II. If 2 * 2 , . . • , Wm ^ solutions of the homogeneous equation (B), 

then u~CiWi+C 2 %+ . . . +C^u^ is a solution, where Cj, C 2 , . . . , dUre 
arbitrary consta^vts. 

* The notion of a symbolic operator has been traced back to Brisson, J. £c. Polyt. 
(1) Call. 14 (1808), p. 197. Its use was extended by Cauchy. 
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This follows in a similar way from the fact that 
Z>^{CiWi+G2W2+ . . . +C^u^)^CiJyui+Cjyu2,+ . . . 

If n linearly-distinct solutions homogeneous equation 

are known,* then the solution 

w(a;)=CiW.i +C 2 W 2 + . . . 

containing n arbitrary constants, is the complete primitive of the homo- 
geneous equation. The constants C\, C 2 , . . C„ may be chosen, and in one 
way only, so that 

III. Let y~yo(x) he cmy solution of the non-homo geneous equation (A), 
then if u{x) is the complete primitive of (B), y ~yo(^) '^i^^ he the most 
general solution 0 / (A), f 

Since the operator is distributive, L is distributive, that is to say, 

^{2/o{®) +«(«:)} =L{yo(x)} +i{M(a;)} =r{x), 
for 

J-^yoi^)} ^r{x), Hu{x)} =0. 

But the solution 

involves n arbitrary constants ; it is therefore the most general solution of (A). 
If u{x) is chosen so as to satisfy the conditions (C), and yo(^) such that 

yoM=yo'M= ■ ■ ■ =2/o‘”“”(®o)=o. 

which is possible provided that r(x) is not identically zero, then the solution 

y=yo(^)+^{^) 

also satisfies the conditions 

yM^yo* y'M=^yo'y • • 

This general solution of (A) may be considered as consisting of two parts, 

viz. 

(1'^). The complete primitive of the corresponding homogeneous equation, 
which is of the form 

u(x)=CiUi-\-C2Uo-\- . . . +G„w„, 

containing n arbitrary constants — this is known as the Complementary 
Function, 

(2®). The Particular Integral, which is any particular solution of (A), 
and contains no arbitrary constant. It may, for definiteness, be that solution 
of (A) which, together with its first n-~l derivatives, vanishes at a point Xq 
in the interval (a, h). 


Thus, for instance, if the equation considered is 


dx^ 


4 - 2 / =«, 


then the complementary function is A cos aj-f-B sin x, in which A and B are arbi- 
trary constants ; the particular integral may be taken as y-^x. The general 
solution is therefore 

y^A cos x-\-B sin x-^x. 

Any special solution is obtained by assigning to A and B definite numerical values, 

* Conditions for linear independence follow in § 5*2. 

I d’Alembert, Misc, Taur., 8 (1762-65), p. 881, 
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The Wro n s ki a n . — Let ui, Ug, . . ,, n solutions of the homo- 

geneous equation of degree n, 

L(u)=0, 

then the most general solution or complete primitive of this equation is 
U=CiUi-|-C2U2-f- . . . -\~C^Uni 

provided that the solutions • • •> linearly independent, that is 

to say, such that it is impossible so to choose constants C 2 , . . not 
all zero so that the expression 

CiWi+C2W2“l" • • • +^n^n 

is identically zero. Conditions that the n functions 

Ui(x), Uz{x), . . Unix), 

which are supposed to be differentiable n~l times in (a, b), be linearly 
independent will now be obtained. 

In the first place, if these n functions are not linearly independent, then 
constants Cj, C 2 , . . may be determined so that 

^ 1 ^ 1 +^ 2 ^ 2 + • • • 

identically. Since this relation is satisfied identically in the interval (a, b) 
it may be differentiated any number of times up to n—1 in that interval, thus 

CiUi 


CiUi^^ ■^)-l-C2^2^” 1)=0. 

There are thus n equations to determine the constants Cj, C 2 , . . C„; if 

these equations are consistent then 


J(Wi, Ug, . . 




Ui, 

U2. . . 

Un 


Mg', . . 

< 

^(n-1), 




= 0 . 


The determinant 's known as the Wronskian * of the functions Wj, U 2 , . . ., 

Its identical vanishing is a necessary condition for the linear dependence of 
Ui, Ug, . . ; therefore its non^vanishing is sufficient for the linear inde- 

pendence of Ui, tto, . . 

Conversely suppose that A is identically zero. It may happen that 
the Wronskian of a lesser number of the functions, say is 

also identically zero. It will then be proved that, when Ui, Wg, . . % are 

solutions of the differential equation, they are linearly dependent. 

In the first place, let Ui(x), U 2 (x), . . ., Uj^(x) be functions whose first A;~-l 
derivatives are finite in the interval a<a:<6, and such that their Wronskian 
vanishes identically in (a, b). Then if the Wronskian of Ui(x), U 2 ix), . . ., 
liot vanish identically there i^ an identical relationship of the 

form 

U>k{^)=^CiUiix)-\‘C2U2{x)-{- . . . +C;t— 1%— 1(^)> 


* After H. Wronaki (c. 1821). The identical vanishing of the Wronskian is not a 
sufficient condition for the linear dependence of the n functions. See Peano, Mathesis, a 
(1889), pp. 75, 110 ; Rend, Accad, Lincei (5), 6 (1897), p. 418; Bortolotti, ibid. 7 (1898), 
p. 46 ; Vivanti, ibid. 7, p. 194 ; Bdchcr, Trans. Am. Math. Soc. 2 (1901), p. 189 ; Curtiss, 
Afoik. i4fm. 66 (1908), p. 282. ' < v 
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where Cj, Cg, . . are constants.* To prove this theorem, denote by 

Ui, l/g, . . •, Ujfc the minors of the elements in the last line of the Wronskian 

• • •> 

Ui\ Ug', . . Ujk' 

then there follow the k identities 

UiUi(r)+U 2 U 2 (^>-i- . . . (r=-0, 1, . . k-1). 

If each of the first A;—-! of these identities is differentiated and the next 
identity subtracted from the result, it follows that 

(r==0, 1, . . k — 2). 

Multiply the rth of these k~l identities by the co-factor of in the 

determinant C7|., and add the products. Then 

and since is not identically zero in (a, b) it follows that 

Ul^-CyU,, 

In the same way it may be proved that 


From the identity 


— — C* 

4 " " 4 “ • • • ~\~^k'^k~^* 


it therefore follows that 


Uki- CiWi-CgWg- . . . 
which proves the theorem. 

Now let Wj, tig, . . Wn such that their first n— 1 derivatives are finite 
in (a, 6), and such that no non-zero expression of the form 

• * • +^n^nj 

where gi, gg* • • •» ®^re constants, vanishes together with its first w— 1 
derivatives at any point of (a, b). Then if the Wronskian of Ui, Wg, . . ti* 
vanishes at any point p of (a, 6), these functions are linearly dependent.! 
For the vanishing of the Wronskian for x=p implies that constants Cj, Cg, 
. . Cn, not all zero, can be found such that 

CiUi(»')(p)-f-C2W2(»'>(p)4- . . . +CnUj^\p)=0 (r=0, 1, . . ., n-lh 

that is to say the function 

CiUi(x)~j-C2U2(x)+ . . . +C^Un{x) 

vanishes, together with its first n— 1 derivatives, at x=p, and is therefore 
identically zero. Thus the theorem is proved. 

Now let Wi, Wo, . . Wjfe be functions of x which at every point of the 
interval (a, b) have finite derivatives of the first n—1 orders (w>A*) and which 
are such that no non-zero function of the form 


• • • +Sk‘*^k 


♦ Frobenius, J.filr Maih, 76 (1878), p. 288. 
t This and the following theorem are due to B6cher, loc, cU, 
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(where ^2> • • •» are constants) vanishes together with its first n~~l 
derivatives at any point of (a, h). Then if the Wronskian of Wj, W2, . . % 

vanishes identically, the functions are linearly dependent. 

To prove this theorem, consider first the case in which the Wronskian of 
Wi, W2 j . . Wjk -_i does not vanish identically in (/z, h). Let p be a point of the 
interval in which it does not vanish. Then since the Wronskian is continuous, 
it will not vanish in the immediate neighbourhood of p, and from what has 
already been proved it follows that constants ci, 6*2, . • Cj. will exist such 
that the function 

CjWi ~f-C2^^2 ”i~ • * * 


is zero in the neighbourhood of p. The first n~l derivatives of this function 
therefore also vanish in the neighbourhood of p, and thus, by hypothesis, 
the function must be identically zero. 

Now consider the general case, and let the Wronskian of U2y . • 
vanish identically (l<m<A:), whilst that of %, . . ^ does not vanish 

identically in (o, />). Then it follows that Wj, are linearly 

dependent and the theorem is proved. 

These theorems may now be applied to the solutions 

Ui(x), U2.(x), . . U„{x) 

of the differential equation. Since any solution which, together with its 
first n~I derivatives, vanishes at any point of the interval (a, b) is identically 
zero, it follows that : 

L If the Wronskimi of Uj, tin vanishes at any point of (a, b) these 

n solutions are linearly dependent, 

IL If the Wronskian of the k solutions Uj, tu, . . Uf^. (kdn) vanishes 
identically in (a, h), these k solutions are linearly dependent. 

‘ '^1' ^^2' * • by the linear transforma- 

tion 

»r=«rlMH-«r2M2+ • • • + Orn^n ■ • •. «). 

then it is easily verified that 

V2. . . vJ=~AA(ui, U2. . . Un), 

where A is the determinant Consequently A{vi, ^ 

is not zero, and therefore are linearly independent provided 

(1°) that the determinant A is not zero, that is to say, the transformation is 
ordinary, (2°) that u^, u^j . are linearly independent. 

Let Ui, Un he n linearly independent solutions of the equation 

L{u)~ 0 , 

then the Wronskian J(wi, u^, • - u^) is expressible in a simple form which 

will now be obtained. In the first place, 

W2, .... Wn 

U2\ ... Un' 

I .... 

I . . ., uj^^ 


dA 

dx 


Uly 

Ul'y 


for all the other determinants which arise in the differentiation have two 
rows alike, and therefore vanish. Then since 


PoM.<«)= -p, . . . -p„-iUr' -p„U„ 
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it follows, after a slight reduction, that 


or 


dA 

dx 


Po 




J-Jo exp 




where Aq is the value to which A reduces when x^-Xq. This relation is 
known- as the Abel identity (cf. § 3*32). 

This shows that if p^{x) does not vanish in the interval (a, h), then if A 
vanishes at A will be identically zero. If Jq is not zero, then A will not be 
zero except at a singular point, that is to say, at a point in which PilPo becomes 
infinite. Such points are excluded by the supposition that the coefficients 
in L(u) are continuous arrd po does not vanish in (a, /;). 


6*21. Fundamental Sets of Solutions.- Any linearly independent set of 
n solutions U 2 , W 2 . . . Wn the equation 

L(w)=---0 

is said to form a fundamental set or fundamental system."^ Conversely, the 
condition that any given set of n solutions should be a fundamental set is 
that the Wronskian of the n solutions is not zero. The general solution of 
the equation will be i 

which cannot vanish identically unless the constants C 2 , . . . be all 
zero. 

There is clearly an infinite number of possible fundamental sets of solu- 
tions, but one particular set is of importance on account of its simplicity. 

Let Ui{x) be such that 

Wi(a:o)=l, Ui{xq)^Ui\xq)^ . . . 

and define u^ix), where r=2, 3, . . n, as that particular solution which 
satisfies the initial conditions 

u{XQ)-==u{XQ)==r. . . 

^^(a:o)=0. 

Then Ui{x), u^ix), . . uj^x) form a fundamental set ; the value of their 
Wronskian when x =Xq is unity. 

The unique solution of 

L{u) =0 

which satisfies the initial conditions 

«{*o)=2/o. «'(*o)=yo'. • • •> ” 

is 

'u{x)=yoUi(x)+yQUo,{x)-^ . . . -\-yo^”-^'>u„(x). 

Any fundamental set of solutions 

ui(x), uz(x), . . ., u^{x) 

* The term fundamental system is due to Fuchs, J. fUr Math. 66 (1866), p. 126 [Ges. 
Math. Werke, 1, p. 165], 

t Lagrange, Misc. Taur.t 8 (1762-65), p. 181 [CEuvres, 1, p. 478]. 
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may be re-written in the form 

Mi(ir)=ri, U2(!c)=vijv2dx, Us{x)—Vifv2fv3(da!)^, 

and in general 

u/x)=ViJV2f . . . hridxf-i, 

where 

o 

dxVv^i dx(vf^2 ^ ^2 

Now the homogeneous differential -equation which has as a fundamental 
set of solutions the n functions 


Wi, U2, . . 

is obtained by eliminating the n arbitrary constants C from between the n+1 
equations 

U = CiUi-{-C2U2-j~ . . - 
U — CiWi'+C2M2'+ * • • 

= 

and is therefore 

A(u, Ui, W2, . . 

where J is the Wronskian of u, Ui, U 2 , . . In its development, the 

coefficient of will be J(wi, t^ 2 , . . w„) which is not zero since Ui, Wg, 

. . form a fundamental set. 

It is convenient to write 


so that the coefficient of in L{u) is unity. 
Then the equation is 


♦> Un) 
> Un) 


= 0, 


r/ X d^U , d** , 

^(«)=^n+Pl^-n-^l + 


du 


+ p«-l^ +?»«==«. 


where 

and Ar is obtained from A by replacing by u/"), by M 2 <") and 

so on. 

In order to express the operator L as the product of n operators of the 
first order, write 


Vr ==A(U, Ml, M2, . . ., M,), 
Ar =A(Ui, M 2 , - . ., Ur). 


(^0=1-) 


Then* 

== _ Alt. . . A( 4^1 

id„_l dx\ / ^n -1 

By repeating the reduction it is found that 

Uu) =( ~1)" . j, ^..A2L.A..4Pu 

' An~i dx ^n^n -2 dx ' ’ ' dx ^ ’ 

wjicre each differential operator acts on all that follows it. 


♦ The essential step that J,.'— C/'r—idf is proved by partially expanding 

the determinants. 
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When the fundamental system is taken in the form 

Ui-=-Vi, U2=vjv2dx, . . u„=vi(v2J . . . jv„(dx)'^-^, 
the equation becomes * 

d d d ^ ^ ^ 

dx v^dx v^.^idx * ' * ih^dx 

Symbolically, the equation L(u) --0 may be written in the form | 

• * * L.2Li(u)—0, 

where the symbol Li represents the operator D -Oi, in which 
d , Ai d . , 

This follows from the fact that 

Ai^i dx\ Ai / dx ^ dz A 

It is to be noted that the order in which the factors (iJ—ai) occur 
must in general be preserved, for it is not true that for any two suffixes 
% and 'j 

In other words, the factors of the differential operator are not in general 
perrnutable. 


5*22. Depression of the Order of an Equation. — If r independent solu- 
tions of the equation of order n, 

L(u) ~ 0, 

are known, then the order of the equation may be reduced to n— r. For let 


Ui, U2, . . Ur 

the known solutions, and let 

..... 

and so on as before. Then since the equation is known to be ultimately 
of the form 

d d d d 

dx Vj^dx ' ' ' Vj.^idx i\dx 

it may be written as 
where 

_ d _d 
v^dx v^^idx 


v^dx Vi 


= 0, 




(A) 


d u 

v^dx Vi 


and P is a linear operator of order n~~r. 

If any solution of P(5y)— 0 is obtainable, the corresponding value of u 
may be obtained directly from (A) by r quadratures. 


• Frobenius, J.JUr Math. 76 (1873), p. 264- ; 77 (1874), p. 256. 
t Floquet, Ann. iJc. Norm. (2) 8 (1879), suppl. p. 49. 
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The actual way of carrying out the process may be illustrated by the case 
of the equation of the second degree 

(B) + 

Suppose that one solution of this equation is known ; let it be denoted 
by !/i and write 

y^yjudx. 

Then 

yifudx+2y-^'u+yiu' ->rp{yifudx-iryiu} +qyifudx=Q, 
and this reduces to 

i/iW'+(%i'+RVi)w---0. 

This is a linear equation of the first order in u whose solution is 

u=.Cy^~^e~S'^^, 

and therefore the two distinct solutions of (B) are 

y\ and yiJ{yr^e-Si>^}dx. 


6*23. Solution of the Non-homogeneous Equation. — Consider now the 
general equation 

(A) L(f/)==r(a?), 

it being supposed that a fundamental set of solutions Wi(a;), • • •» ^n(^) 

of the reduced equation 

L(w)=0, 

are known. 

Then the general solution of the reduced equation is 
U=^CiUi+C2U2+ . . . 

in which Cj, C 2 , . . C„ are arbitrary constants. Now just as in the case of 
linear equations of the first order (§ 2*13), so here also the method of variation of 
parameters * can be apphed to determine the general solution of the equation 
under consideration. Let 

l/ = FiWi+F2%»'i' • • • 

in which *^re undetermined functions of x, be assumed to 

satisfy the equation (A). The problem is to determine the functions V 
explicitly. Since the differential equation itself is equivalent to a single 
relation between the functions V and r(ic), it is clear that n—l other relations 
may be set up provided only that these relations are consistent with one 
another. The set of n—l relations which will actually be chosen is 


[Vi'Ui-\~V2U2+ . . . 'jrVnUn—O, 
jViUi+V2U2-i-- . . 


As a consequence of these relationsit follows that 
y'=ViUi'+V2U2'+ . . . 

y"=Fi«i"+F2«2"+ . . . +r„u„". 


y(«-i)=FiWi<»-i)+F2tt2<'-i)+ . . . +F„«„<»-i), 

* Lagrange, Notw. Mim. Acad. Berlin, 6 (1774). p. 201 : 6 (1775), p. 180 [(Euvra, 4, 
pp. 8, 168]. 
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whilst 

2/<”)=FiWi('»)+F2W2(»»)+ . . . 

+ + 

Thus the expression 

2/“^1% + ^2^2+ • • * 
satisfies the differential equation 

L{y)=r{x), 

in which the coefficient of is supposed to be unity, provided that 

(C) Fi 


Since the solutions Wj(rr), Un(x) form a fundamental set the 

n equations in (B) and (C) are sufficient to determine Vi, V^, * • Vn 
uniquely in terms of Wj, W 2 » • • •> ^(^)* Then V F 2 , . . F„ are 

obtained by quadratures. 

In particular, if the equation is of the second degree. 




u^ix) 


J(Wl, W2) 


r{x)dx^ F 2 


i. 


Mo) 


r{x)dx^ 


where J(wi, W 2 ) is the Wronskian of Ui and 


6*8. The Adjoint Equation.— The conception of an integrating factor, 
which plays so important a part in the theory of linear equations of the 
first order, may be brought into use in the theory of linear equations of 
higher order, and leads to results of supreme importance. Let 


(A) 


L(m) = Po 


d^u 

dx^ 


d^~^u 

+Pl^n~i 




du , 

J^+P.u, 


and let a function v be supposed to exist such that vL(u)dx is a perfect 
differential. Then the formula 

yt7w= ^{u('-w-u(^-~^)V'+ . . . +{-iY~wv<'-^^}+{-iyvv('> 


applied to vL(u) in its extended form gives 
(B) vHu) — ^{u^’‘-^^PoV—U^’'-^'>{PoVy+ . . . +(— 


+ 

+ ^{up„-iv)+uL{v), 

w'here 




d(P n-lV) 

dx 


+p«v. 


The differential expression L{v) is said to be adjoint to L(m), and the 
eo nation 

l^v)r=0 
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is the adjoint eqxwiion * corresponding to 

Z/(w)— 0. 

The relation (B) may be expressed in the form 

vL(u)-uL(v)^^{P(u, v)}, 


and is known as the Lagrange identity. The expression^ P(t4, v), which is 
linear and homogeneous in 

u,u\ . . 


as well as in 


V, v\ . . 


is known as the bilinear concomitant. 

In order that v may be an integrating factor for L{u) it is necessary and 
sufficient that v should satisfy the adjoint equation L(i;)=0. If v is taken 
to be a solution of this equation, then the equation 

L(u)^0 

reduces to the linear equation of order n~l, 

P(u, D)-C, 

where C is an arbitrary constant. 

If r distinct solutions of the adjoint equation are known, for example, 


* * •> 


then there will be the r distinct equations 


P{u, Ui)=Ci, P{u, V2,)^C2, . . .. P{Uy Vr)==Cr, 


each of order n—1. Between these r equations, the r— 1 quantities 
i^(n— 2 )^ . . u^n—r+i) may be eliminated ; the eliminant will be a linear 
equation of order n— r whose coefficients involve the r arbitrary constants 
L*!, C 2 , . . Cf.. In particular, if r=n all the derivatives w' 

may be eliminated ; and the result is an explicit expression of u in terms of 
^ 2 * • • •» and Cl, C 2 ,. . Cn- In other words, the equation is then 
completely integrable. 

It wiU now be proved that the relation between L{u) and L(v) is a reciprocal 
one, that is to say if L(rj) be adjoint to L{u), then L(u) is adjoint to L{v), 
For if not, let Li(u) be adjoint to L{v) Then there exists a function Pi(w, v) 
such that 

vLi(u)-uL{v)=^{Pi{u, i;)}. 

But 


vL(u)-uL(v)^^JP(u, V)}, 

and therefore 

-/.(«)} v)-P{u, v)}. 


Now Pi{u, v)~P{u, v) is homogeneous and linear in n, v\ . . But 

v{Li(u) —L(u)} does not involve and therefore the coefficient of in 

P(w, i?)— Pi(w, v) is zero. The argument may be repeated, and proves that 


♦ Lagrange Misc. Taur. a (1762-65), p. 179 [(Euvres^ 1, p. 471]. The term adjoint is 
due to Fuchs, J.fUr Math. 76 (1873), p. 188 [Ges. Math. Werke, 1, p. 422]. 
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Pi{u, v)—P{u, v) is identically zero, and therefore that Li{u) is identical 
with L(u), 

When an equation is identical with its adjoint it is said to be self-adjoint* 
Now let L{u) be factorised after the manner of the preceding section, 
thus let 

■jr j V __ d d d u 

v^^idx v^dx ' ' ’ 

Then since t 


[ T f V d d d u 

JvL(u) 

_ /'/ d Y d ^ d 

)^dx v^-..^dx 

4..“W 

J\dx Vn-^i ^v^dx Vn-^dx v^dx v^' 

d V d^ d d u\ 

^V^dx Vn + \*^Vn-{^\dx Vn-^dx ' ' ' ^ 

(( d d d d 

J^dx V^dx Un + l Vn-^dx 


d u 

V^jdx Vi 


-)dx. 

7U ' 


and so on ; if 

P(?/, z;) - 


d u\^ 

• T- • fdx, 

v^dx Vi ' 


Vn-\ I V^dx Vn^idx ' ‘ ’ Vc2^dx Z>i 


/ d 7; Y d d 

Vnj-l'^Vn- ^dx tJ„_odr 




d d 
v^dx v^dx 
d d 
v^dx v^dx 




d d 

Vidr i^dx 


d d u\ 

_odr * ‘ * V2^ Vi ' 

d V \ d w \ 

v~dx Vn^^^v^dx Vi' 
d V \u 

V„dx Vn + Jvi 

d V 
V^dx 


t'7'(M)=^{^’(w, v)}+uL{v). 

In particular, if the expression L(;u) is self-adjoint, then 

^r) + ] = 


Thus if L{u)~0 is a self-adjoint linear differential equation of even order 2m. 
it may be written as J 

d d d d d ^ ^ __() 

Vidx V2dx ' * ’ Vfndx Vfn^^idoc Vmdx ' ■ * V2dcc Vi~~ 

* An early example of a self-adjoint equation is given by Jacobi, J,filr Math, 17 (1887), 
p. 71 \Werkey 4, p. 44], who proved that when the order is 2m the operator is of the form PP, 
where P and P are adjoint operators of order m. See also Jacobi, J, fUr Math, 82 (1846), 
p. 189 (Werke, 2, p. 127], Hesse, ilnd, 54 (1857), p, 280, 

’ t Frobenius, J./ftr Math, 76 (1878), p. 264 ; Thom^, ibid. 76, p. 277. See also Frobenius 
ibid. 77 (1874), p. 257 ; 80 (1875), p. 828. 
t Frobenius, ibid, 85 (1878), p. 192. 
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or _ 

PP(u)=0, 

where P is the differential operator 

d d d 1 

vJLx V^dx ' ■ ■ I'm+i’ 

and P is its adjoint. 

Similarly, if the equation L{w)—0 is self-adjoint, and of odd order 2m —1, 
it may be written as * 

^ ^ d u 

Vidx v^dx ' ' ‘ v^dx v^dx ’ * v^dx Vy 
or 

where P is the operator 

_d ^ d 1 

v^dx v^dx * * ’ Vn^idx 

and P is its adjoint. 

6*4. Solutions common to two Linear Differential Equations.— If it is 

known, a priori^ that the equation 

L(w)=0, 

of order n, has solutions in common with another homogeneous linear equa- 
tion, of lower order, then the order of the first equation may be depressed, 
even though the common solutions may not explicitly be given. Let 

. . . +pn-iD+p^, 

and let 

, . . +gm-iD+q^ 

be an operator of order m, less than n. Consider a third operator 

Pi=roi>-»«+riJ>-»"-i+ . . . +rn-m-lD+rn-m, 

in which the coefficients r are to be determined in such a manner as to depress 
the order of the operator 

L — 

as far as possible. By choosing the coefficients r so as to satisfy the relations 
Po=Wo. 

Pi =»‘i?o +»'o{(« -m)qo + 3 i}. 

Pi =>’2?o —m -l)qo +g'i} +?o{i(n ~m){n -m-l)qo ' +(n ~m)qi'+qi}. 


Pn-m=r„-rnqo+U-m-l{qo' +qi)+rn-m-i\qo' -¥qi)+ • • • 

it is possible to clear the operator L—RiL^ of terms in D*^, IP. 

Now these relations are sufficient to detennine in succession Tq, rj, , . rn-mj 
and when these coefficients have been so determined, the operator L — 
is reduced to the order m— I at most. 

. It should be noticed, in passing, that the functions r are derived from the 
functions p and q by the rational processes of addition, subtraction, multipli- 


♦ Darboux, Thiorie des Surfaces, 2, p. 127. 
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cation, division, and differentiation. If, therefore, the coefficients of L and Li 
are rational functions of x, then so also are the coefficients of Ri, 

Thus 

L =^RiLi -+-I/2, 

where L2 is an operator similar to L and Li but of order not exceeding m — l. 
Consider the case in which the equations 

L(u)= 0 , Li(u )—0 

have a solution in common. Then this solution will also satisfy the equation 

L 2 (u)==- 0 , 

If every solution of Lx(u )~0 were a solution of Z>(w)— 0, and were not 
identically zero, the equation L2(w)“0, whose order is at most m — 1, would 
be satisfied by the m solutions of Li{u)= 0 , which is impossible. L2 would 
therefore be identically zero, and L would be decomposable into the product 
RiLi, The converse is also true. 

Suppose, on the other hand, that Lj(u )^0 has solutions which do not 
belong to L(w)=0, then would not be identically zero. Then operators 
JRg where the order of L3 is less than that of exist, such that 


and so on until, finally, 


1 ^ 1 = 122 ^ 2 +^ 3 , 


RpL +Lp 


4-1- 


In this last equation L^,^l is either identically zero, or else an operator 
of order zero, for in any other circumstance the process could be advanced 
a stage further. 

In the first case, every solution of Ly{u )—0 is a solution of L,;_i{w)=0, 
and therefore also of 


Then 


L>,_2(w)= 0, . . Li(ti)— 0, L(w)=0. 


2 / ^^RiiR^L^ +^ 3 ) +-^2 

=(Jf2iJf22+l)L2+i2iL3 

+^1 + I ^ 3 )-^'-^ + + 1 )^4 


~RJLv, 

and thus L has been decomposed by rational processes into the product of 
two operators. 

If, therefore, the change of dependent variable 

v—LJ{u) 

is made, the equation L(u) =(> becomes 

R(i;)^0, 

where B is an operator of order n —A:, if k is the order of L^. 

Let v~V he the most general solution (involving n —k arbitrary constants) 
of R(i;)==0, then the general solution of 

L(w)=0 

is obtained by solving completely the non^homogeneous equation 

L,(ti)=V ; 

this solution will contain, in all, n arbitrary constants. 

In the second case, L^^-i is either a function of a? or a constant, not zero, 
which shows that 

L^{u )~0 

have no common solution, not identically zero. 
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When an equation with rational coefficients has no solution in common 
with any other equation of lower order than itself, whose coefficients are 
also rational, it is said to be irreducible. Tiiis idea may be extended very 
considerably by appealing to the concept of a field of rationality. The 
independent variable x and certain irrational or transcendental functions 
of X are taken as the elements or base of a field [JR]. Then any function 
which is derived by rational processes * from these elements is said to be 
rational in the field [JR]. If an equation whose coefficients are rational in 
[R] h^ no solution in common with an equation of lower order, whose 
coefficients are also rational in [R], that equation is said to be irreducible 
in the field [R], 

6’6. Permatable Linear Operators.— Any differential equation of the type 

may be expressed in a factorised form as 

{D +a2{x)}{D +a^{x))y -=0, 

for it is only necessary to determine the functions and by the equations 

ai(^) +a2{x) =:2p, ai{x)a2(x) +ai'(cr) =q. 

which may, at least theoretically, be solved, t The given equation is there- 
fore satisfied by the general solution of 

but not, except in a very special case, by the general solution of 

{Z>+a2(£c)}t/=0. 

It will be satisfied by the general solution of the latter equation as well as 
by that of the former if, and only if, the two operators 

D-\~ai(x) and D+a^ix) 
are permtUahle or commiUativey that is to say if 

{D +ai(a;)}{D +a2{x)}u=:{D +a2(a?)}{D +ai{x)}u, 

whatever differentiable function u may be. A necessary and sufficient 
condition that the operators be commutative is that 

a2(x)=a{(x) 

or 

a2{x)=ai{x)+A, 

where A is an arbitrary constant. The differential equation is therefore 
of the form 

{P+A)Py^O, 

where P represents the operator D+ai(a 7 ). Also, the equation 
§+2p^+(p*+i>'-«%=0, 

where a is an arbitrary constant, may be factorised into 
(D ^a){D +p +a)y=0, 

and is completely integrable. 

♦ The rational processes include differentiation. 

t Cayley, Quart. J. Math. 21 (1886), p. 881. [Coll. Math. Papers. 12, p. 408.] 



GENERAL THEORY OF LINEAR DIFFERENTIAL EQUATIONS 129 


It is not difficult to prove that the operator 

D -f-Q'(tr) 

is permutable with the operator of the second order 

D^+2pD+q 

when, and only when, the latter is expressible in the form 
{D +a(a:) ~\-a(x) +-<42}, 

where Ai and A 2 are constants. In general, if P and Q are operators of orders 
m and n respectively, P and Q are commutative if 

P~{D-\-a(x)-\-Ai} . . . {D+a(a7)+^^}, 

Q = {^+a(a?)+^m4 1 } • ‘ • {J^'l+ct(^)+^in + n}» 
but this condition, though clearly sufficient, is far from necessary. Thus, 
for instance, the operators 




are commutative, but cannot be expressed in the above product-form. 
This at once suggests the problem of determining a necessary and sufficient 
condition that two operators P and 'Q be permutable, when these two operators 
are not themselves expressible as polynomials in a differential operator R 
of lower order. 


6-61. The Condition for Permutability.* — Let P and Q be linear operators 
of orders m and n, then if P and Q are permutable, and h is an arbitrary 
constant 

iP-h)Q==qiP~h), 

Consequently, if 

2/l> 2/2» • • *> Vm 

is a fundamental set of solutions of the equation 
(A) P(y)-hy=0, 


then 

QiVl). Q(2/2), . . QiVn) 

are likewise solutions of (A), and there exist relations of the form 
Q( 2 /i)— ^ 11, Vl +^122/2+ • ' ' +%f» 2 /m> 
Q(^2)=«21^/i+«222/2+ • • • +« 2 t » 2 / w » 


Now let 


Q(2/m)=aml2/l+«f»22/2+ • • • +amw2/m- 


Y — Cxt/i+C2t/2+ . . • 

then 

Q(F)=A:F, 

provided that k and the constants c satisfy the equations 

(j^=I> 2, . . m). 

In order that these equations may be consistent it is necessary that k be 
determined by the relation 

aii—kj ai2, . • Oiwi 

^ 21 > ^22 ^9 • • •» ® 2m 


j ^mlf ^f»2> • • •> ^ | 

* Burchnall and Chaundy, Proc. London Math, Soc, (2) 21 (1022), p. 420. 

K 
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Thus corresponding to each h there exist m values of the constant k (not 
necessarily dl distinct) such that the equations 

(A) P{y)^hy^0, 

(B) Q{y)-ky=0 
have a common solution. 

Similarly, corresponding to each k of (B) there exist n values of 4 in (A) 
such that (A) and (B) have a common solution. Thus, when (A) and (B) 
have a common solution, h and k are related by an algebraic equation 

F(h, 

of degree n ia h and m in k. This expression may be obtained explicitly 
by eliminating 

y, y\ . . 


between the m+n equations 

DP{y)~hy'=0, 


Q(y)—^y=o, 


I)^~iP(y) — =0, 


D^~^Q(y) —ky^”^~- =0. 


Now since 
it follows that 


P(y) -~hy =0, Q{y) --ky =0, 
F(P, Q)y^F(K k)y^0, 


and therefore y is & solution of the equation 

L{y)^F{P, Q)i/=0, 

which is of order mn. 

Now let the numbers 


be all distinct, and let 
be common solutions of 


kli hvy • • •♦ 

Yn Ys, . . Y, 


P(y) *-%= 0 , Q{y) -ky= 0 , 

for these values of h and corresponding values of k. These functions 
Yj, Y 2 , . . Y,. are linearly distinct, for if there existed an identical relation 

of the type 

QY1+C2Y2+ . . » +C,.Y,.*= 0 , 


then by operation on the left-hand member of this identity by P, P^, . . P^i, 
further relations 


C^h^Y^+C^h^Y^+ . . . -fCAY,==0, 


Ci^ii-iYi +02/12^1 Y2+ . . . +ca"-^y,==o 

are obtained. But these relations are inconsistent unless Ci, C 2 . . . C,. 
are all zero. This is true no matter how many distinct numbers h are 
chosen. 

Thus there exists an unlimited set of linearly distinct functions Yj, F 2 , . . , 
all of which satisfy the equation 

FiP, 
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But the order of this equation is ww, and therefore it cannot possess more 
than mn linearly distinct solutions. It follows that 

F(P, Q)-0 

identically. 

This leads to the fmidamental theorem that if P and Q are permutable 
operators of orders m and n respectively, they satisfy identically an algebraic 
relation of the form 

F(P, Q)-0 


of degree n in P and of degree n\ in Q. 


Thus, for instance, if 


P~D^~2x-\ 


then 

and the equations 
have common solutions if 


P^~(i\ 

(P~h)y-=i), {Q-k)y=0 




MlSCjBXJLAN£OUS EXAMPLES. 


1. If the equation 






is transformed by the substitution sB=:Q(i) into 


prove that 
Hence integrate the equation 




(*•-^>2 + 1 + ”****' = "• 


2. Verify that and ar-* are solutions of 


and obtain a particular integral of 


® «=0 
dx‘ x*^ ' 

d*y 6 , 

;j3 --*»=» log a. 


8. Integrate the equation 

*•(1 -X) 3+20(2 -X) ^ +2(1 +*)»=«• 

given that the reduced equation has a particular solution of the form 

4. Prove that any homogeneous self-adjoint equation of order 2m may be written in 
the form 

Investigate the corresponding theorem for the equation of order 2m +1. 

[Bertand, Hesse.] 



e* 6* 
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5. Prove that if the general solution u==it{x) of the equation 

known for ail values of k, and that any particular solution for the particular value k=/ii 
«=/(«), then the general solution of the equation 


for IS 




[DarboUx, C. H. Acad, Sc, Paris, 94 (1882), 
p. 1456 ; Thiorie des Surfaces, II. p. 210.J 


6. By considering, as the initial equation, 


with /ix=»0, integrate the equation 

By repeating the process, integrate 

dx* I ^ 

where m is an integer. 


[Darboux.] 


7. By considering the same initial equation, but taking hx^—l, integrate 

^ n{ n-l ) 

dx' i sin* X cos* x 


where m and n are integers. 


[Darboux.] 



CHAPTER VI 


LINEAR EQUATIONS WITH CONSTANT COEFFICIENTS 

The Linear Operator with Constant Co^cients. — I’he homogeneous 
linear differential equation with constant coefficients 


(A) 






was the first equation of a general type to be completely solved.* But 
apart from its historical interest, the equation has important practical 
applications and is of theoretical interest because of the simplicity of its 
general solution. The con'csponding non-homogeneous equation f 


(B) 




+ . . . +J 





has also many important applications. 

It is assumed that Aq is not zero ; the remaining c llicients may or may 
not be zero. Equation (A), which may be written as J 

F{D)y = {AoDr^+AJ)n-~i+ , , . .^A,^^l)+A,)y--=^-0. 

has an operator which may be factorised thus : 

Ao{D^a,){D^a,) . . . 

But now uiy ^^e Constants, namely the roots of the algebraic 

equation 

and therefore the factors 


D— aj, /?— aj, . . D—a„ 

are permutable. It follows that the given homogeneous equation is satished 
by the solution of each of n equations of the first order, namely, 

(j5-ai)«/=0, {D-a^)y^ii, . . ., {D--a„)y=(). 


611. Solution ol the Homogeneous Equation.— Let be the general 
solution of 

{D-ar)y=p, 

* It appears that the solution was known to Euler and to Daniel Bernoulli about the 
year 1789. The first published account was given by Euler, Misc. Berol. 7 (1748), p, 193 ; 
see also Imt. CcUc, Int. 2, p. 375. 

t D’Alembert, Misc, Taur, 8 (1762-65), p. 881. 

i The symbolic notation F(D) is due to Cauchy, see Exercises math. 2 (1827), p. 159 
[(Euores{2) 7, p. 198]. 
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then 

and therefore the general solution of (A) is 

where Ci, C 2 , . . are arbitrary constants. It has been tacitly assumed 
that ai, are unequal ; the case in which the algebraic equation (C) 

has equal roots will be set aside for the moment. 

Now let it be assumed that the coefficients • • •> are real 

numbers, so that a^, . . ., are either real or conjugate imaginaries. The 
preceding solution is, as it stands, appropriate to the case in which a„ 

are real, but requires a slight modification when one or more pairs of conjugate 
complex quantities are included. For instance, let and a, be conjugate 
complex numbers, say 

a,.==a+'(ij3, Ug—a—ip. 

Then the terms 
may be written as 

px+i sin px)+Cg{cos px—~i sin ^x)} 
=e^{Cf' cos Px-^C/ sin px}^ 

where 

CV=Cr+Cgy Cg'^i(Cr~Cg). 

The number of arbitrary constants therefore remains as before. 


As an example, consider the equation 


d^y d^ dy 

dx^^ dx^ dx ^ 


The roots of 
are 


8, — 2+i» —2—1, 

and therefore the general solution is 

y — Cie^^-\-e~^(Cz cos x + Cg sin x). 


6*12. Repeated Factors. — Now let the operator 

AqD^-\-AiD^~''^-{- . . . -\-An^iD-\-An 
have a repeated factor, for example, the factor 

{D-a)P. 

Then the general solution of 

(D— a)P«/=0 

will be included in the general solution of (A). One solution corresponding 
to this factor is known, namely, 

where C is a constant ; to determine all the general solution, the method of 
variation of parameters is applied. Write 

where ly is a function to be deteimined, then 
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(D =(D 

=(D-a)^^2^D2i» 

= . . . =e^IPv. 

Consequently y=e^ is a solution of 

(D—a^y^O, 

provided that v is a solution of 

and hence v is an arbitrary polynomial in x of degree p — 1 . Thus the solution 
required is 

!/=(^i+C2ir+ . . . 

and contains, as it theoretically must contain, p arbitrary constants. 

Lastly, if two conjugate imaginaries occur, each in a factor repeated p 
times, for example, 

the solution which corresponds will be of the form 

2/=(C'i+C24r+ • • • -i-CpXP-^)e^ cos^x-f~(Ci' ~i-C2'x-j- . . . -fCp'/r^’'“^)e^sinj8aj, 
with the correct number, 2p, of arbitrary constants. 


For example, the general solution of 


t/=:(Ci-f CjOj) COS x-l-(Cg-j~C\x) sin x. 


6*18. The Complementary Function. — The complementary function of 
any linear equation has been defined as the general solution of the corre- 
sponding homogeneous equation. Now that all possible cases which may 
arise when the coefficients are constants have been discussed, it is important 
to determine whether or not the solution obtained is the most general solution. 

Consider, first of all, the case in which 


and the numbers Ui, a 2 , . . a„, which may be real or complex, are distinct. 

In this case, if 

^=^ai+a2+ . . . +am 
the value of the Wronskian of the solution is 


1 , 


1 , 







and cannot be zero since The n functions 

are therefore linearly distinct, and 

y=Ci<?«i®+C2e®»®+ . . . +C^efhi^ 
is the general solution. 
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In the next place consider the extreme case in^which the numbers a are 
all equal. Then 

y={Ci+C200+ . . . 

If, for any particular values of the constants C, 1/ is identically zero, then 

wi^l identically zero, which is impossible unless 
Ci=C2== . . . =C„= 0 . In this case also the solution is general. 

In any other case the solution would be of the form 

Pi^i^+P2^2^+ . . . 


where Pj, P2, . . are polynomials in x, and the numbers fli, Oj, . . 

are distinct. It will be shown that a function of this kind cannot be identically 
zero unless the polynomials P are themselves identically zero. Assume then 
that 

identically. Let 

then the identity may be written 

Pl+P2^^+ . . . +P^^m-=^0. 


Let Ti be the degree of the polynomial P^i, then if the identity is differentiated 
r^+l times it takes the form 


where Q2, • . Qm polynomials whose degrees are the same as the 
degrees of P2, . . P^ respectively and the numbers unequal. 

If this process is continued, a stage is arrived at in which 


identically, where is a polynomial whose degree is equal to that of P^. 
Hence R^ must vanish identically, which is impossible. If follows that 

Pie«i^+P2^a^+ . . . +Pm^m^ 

is not identically zero. 

The investigation of the complementary function may therefore be 
regarded as complete. 


6*14. The Case of Repeated Factors regarded as a Limitiiig Case.— A very 
powerful method of attacking the case in which the operator 

AoD^+AiD^~^-{- . . . +A^^-!^D-\-An 


has a repeated factor is due to d’Alembert.* As the scope of the method 
extends beyond the case in which the coefficients are constants, it will be 
convenient to suppose for the moment that the equation is of the form 




+Pn- 1 ^ 


where pQ, pi, . . .. p„ depend upon certain parameters 


and possibly also upon x. Let /(ar, r) be a function which for certain values 
* Hist Acad. Berlin 1748, p. 288, 
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of r, depending upon the parameters ag, . . a„, satisfies the equation. 

Let 

^ 2 > • • •» 

be such a set of values of r, so chosen that functions 


/(*. »’i). /(*. r^), . . f{x, r^) 

are in general distinct. The functions are thus a set of v particular solutions 
of the equation. For particular values of a^, ao, . . a^, however, two or 

more of the quantities r, say rj and rg, and the corresponding fimctions 
f(x, Vi) and f(x, rg) become equal, and therefore the number of solutions of 
the equation represented by the functions /(a?, r) is reduced. In such a case, 
however, the limiting value of 

»'l) 

r2-ri 

when that limit exists, is a solution of the equation. But this limit is 

»:)i 

The case in which rg and become equal may be treated in the same 
way. The function 

rs)-f(x, ra) _f(x, r^)-f(x, r^) j j , . 

rj-ra rg-r, S I ^ 



satisfies the equation, and if its limit exists, this limit, namely 

r)l 

is a solution of the equation. 

In general if, for particular values of the parameters aj, ag, . . ., a^. 


ri-r2= . . . 


the equation has the /x solutions 


/(*. j'l). 


L dr • • •’ [ ^-i 


Consider, as an example, the equation 
replace it by the more general equation 


The latter equation, when a®=|=/ 3 ®, has the general solution 

y^-Ai cos our+^2 sin ax+A^ sin px. 

When a=/ 9 =l this solution ceases to be general, and reduces to 

y~Ci cos a?-hC3 sin x. 


But the functions 

. cos oicl = ~x sin a?, \ ^ sin asA —x cos x 

da Ja—i Ja—i 

are particular solutions not obtainable by attributing particular values to Cj and Cj* 
The general solution of the given equation is thus 

y—{Ci+C^) cos aJ4-(C8+C4a!) sin x. 
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6*2. Discussion of the Non-Homogeneous Equation. — The determination 
of a particular integral of the non-homogeneous equation depends upon the 
properties of operators inverse to D, D—a, etc., for the problem really 
amounts to attributing a value to the expression * 

. . . {D—a„)-if(x). 

The operator inverse to D is and is the operation of simple indefinite 
integration ; similarly is the operation of p-ple integration, A signifi- 
cance must now be given to the operators {D~a)~^ and where a 

is a non-zero constant. 

In order to make these operators as definite as possible, it will be 
stipulated that the arbitrary element which they introduce is to be 
discarded. Just as the operation D~^ introduces an arbitrary additive 
constant, and, more gener^ly, the operation introduces an arbitrary 
element Ci+C^cc-i- . . . so also (D—a)~^ brings in an arbitrary 

element and introduces e^(Ci+C 2 a?+ . . . These 

expressions are already accounted for by the complementary function ; they 
are therefore discarded in determining the particular integral. 

When f(x) is a function of a simple type the effect of operating upon 
f(x) by (D— or by {D—a)^ is as follows : 


1°. Let 

==^, k a constant. 

Operating upon both sides of the identity 
by (A;— a)-! gives 

{D — ={k —a)~~^e^y 

provided that k^a ; this exceptional case is treated below. 
Similarly 

(O-ai)-! ... (D-ap)-ic**=(*-ai) . . . 
provided that Oj, . . Up are distinct from k. In particular 

Thus if F{D) is a polynomial in D such that P'(A:)4=0, then 

where F~^(D) is the operator inverse to F(D). 


2°. Let 


f(a!)=^4>ix). 


In the identity 

{D --a)e^X +k — a) Y, 

where X is an arbitrary function of a?, write 

(D+ifc-~a)Z=^(®), 


then 

and hence 


{D -^a)^{D +k -a)-^(x) ==e^i>(x), 
(D-a)-^^<l>[x) ==:=^(D+k -a)-^<l>(x}. 


♦ Lobatto, TMorie des caracUrisHques (Amsterdam, 1887) ; Boole, Comd. Maih. J., 
2 (1841), p. 114. 



LINEAR EQUATIONS WITH CONSTANT COEFFICIENTS 189 


or 


Similarly it may be proved that in general 

F-\D)^<j>{x) =^e^^F~'^{D+k)(l>(x), 

In particular, taking , . . — a^=a, it follows that 

{D~ a) . 1 

pi 

and thus the exceptional case left over from above is accounted for. 

8°. Let 

f(x)~sm ax. 

If F(D) is an even polynomial in Z), write F{D)=^0(D‘^) so that ^(Z)2) is a 
polynomial in Z)2. Then 

0(Z>2) sin ax=0{~ a^) sin a^Cy 

and hence 

1 .^ 1 / ^ 

In the most general case, the polynomial F(D) is not even ; if it has an 
even polynomial factor G{l))y let F{D)~G{D)H{D). Then 

F~^{D) sin ax ~ «in ax 


G(D)H(D) 
G(D)H(D)H{^D) 


sin ax. 


Now G{D)H{D)H{ —D) is an even polynomial in D and may be written K(D^), 
thus 

F~^{D) sin ax = sin ax 


H{-D) 


sin ax, 


'K{-^a^) 

and thus F^^D) sin ax and similarly F~^D) cos ax may be evaluated provided 
that K{ — a^)^0. 

By combining this case with the previous case, particular integrals of 
the form 

F~~\D)^ sin ax, F~'^{D)e^ cos ax 

may be evaluated. 

Example . — 

(3I)*4-2D— 8)1/— 5 cos X. 

A particular integral is 

5 

^ 8R2+2/)~-8 

5(81)* -2D -8) 

_ — cos X 

(8D* -f 2D -8)(8D* -2D -8) 

5(8D* -2D -8) 

“■9D*-52D*-f64 
5(8D*-2D-8) 

9-}-62-f64 

= ^{(8D*— 8)— 2D} cos a?==^(2 sin a?— 11 cos x). 


cos X 


cos X 
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4'’. Let 
Then 


f(x) = 

{D—a)x'^ = nx^ ^ —OiC”, 
(D—a) - x^~^^ = ^ ^ ^«“2 — 


' a2 


n(«-] )(n- 2) _ w(n-l) ^ 


(Z)-a) 


n(n — 1) , . 




3.2 

— X ■■ 


n ! 

' a'^-i 


n(n~~l) . . . 8.2 


X, 


n I 


' 'a" 

Hence, by addition, 

(D-aix« +1^”-^ + • • • +^i)=-«*”. 


and consequently 


(D — = — 2 


r— 0 


n ! 

r I ^ 


a?**. 


This result is the same as would have been obtained by formally expanding 
the operator (D —a)~^ in ascending powers of D and performing the differentia- 
tions. It follows that if Y is a polynomial in x of degree n, 

F“i(D)Y=(ao-f-^i^+ • • • 

where 

aQ-\-aiD 


is the expansion of F^^D) to w+1 terms. 

The inverse differential operator F~i(D) may be decomposed into partial 
fractions in precisely the same way as the reciprocal of a polynomial, for if 
this process is formally carried out, the resulting expression will be reduced 
to imity by the operator F{D), Consequently the material which has been 
accumiilated is sufficient to determine the particular integral in cases where 
the function f{x) is a sum of terms or products of terms of the form 
a?”, e^, sin ax and cos ax. Sine and cosine terms may equally well be dealt 
with by expressing them in the exponential form. 


6*21. Determination of a Particular Integral by Quadratures. — If the 

function f{x) is such that f{x) and e~^f{x) are integrable, a particular integral 
may be determined by qua^atures. Suppose in the first place that F(D) 
has no repeated factors. Then F~'^{D) can be decomposed into simple 
partial fractions thus 


A particular integral is then 






r-1 •' 
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The lower limit of integration may be arbitrarily fixed, for the term which 
proceeds from a constant lower limit of integration is a constant multiple 
of and is therefore included in the Complementary Function. 

Consider now the case in which F(D) contains the factor The 

part of the expression of F~^(D) in partial fractions which corresponds to 
this repeated factor is 

and the corresponding contribution to the particular integral is 

= /(x)} 

Example , — 

— 4w=l«a:%2i*. 

The Complementary Function is Ae'^ ■ the Particular Integral may be 

written as 

=4e“[ 4«-2* ( t^e^^+‘^(U. 

' -i ' i 

The lower limits of integration are so chosen as to make tlu particular integral as 
simple as possible. By integration by parts it is found that 


8'3. The Euler Linear Equatiou. — The equation of the type 

+ • • • + 

in which Aq, A-^ . . A ^ are constants, is known as the Euler equation.* 
It may be transformed into a linear equation with constant coefficients 
by means of the substitution for 

dy_dy_j^^^ 


X- 


dx dz 


where D now signifies , and similarly 


dz* 


d^y 

dx^ 


.g-l-iXO-Ds, 


= . • • (I>-n+l)j/, 

and thus the equation is brought into the form 

. . . +A\^^D+AJy=f{e^). 

and may be solved by the foregoing methods. 

* Its general solution was, however, known to John Bernoulli at least as early as the 
year 1700. Euler’s work on the equation was done about the year 1740, published 
Inst, Calc. InU (1769), 2, p. 488. Later work was done by Cauchy; see also Malmsten, 
J. far Math, 89 (1850), p. 99. 
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A simple factor {O'— a) of the operator F{D) leads to a term in the Com- 
plementary Fimction of the form 

whilst a repeated factor (D —aY leads to 

y==^{Cj^+c^z+ . . . 

=a;«{Ci+C2loga?+ . . . + C^log 

This solution should be particularly noted. It might equally well have been 
arrived at by the apphcation of d’Alembert's method. For since y=af is a 
solution of the homogeneous equation, corresponding to a |?-ple factor in 
F{D). 

are also solutions of the homogeneous equation. 

In the same way, equations of the type * 

XMaai+b)«-^^^ =f(x), 

where a, by are constants and can be dealt with by the substitution 

' A particular integral of the non-homogeneous equation may be obtained 
by quadratures in a manner analogous to that adopted in the case of the 
equation with constant coefficients. 

Let ^ denote the operator x “ , then since t 

the operator 

• • +^r.-lX^ + A„ 

may be written 

and F(d) may be decomposed into permutable linear factors as follows : 
F{9)^Ao(»~a,){»--a^) . . . (»^a,). 

Now 

am 

SO that 

F{&)xf^=^xf^F(fi). 

If therefore a is such that F(a)=0, 

y=Aie‘ 

is a solution of the homogeneous equation 

F(%=0. 

* Lagrange, Mi$c* Tour, 8 (17d2<-85), p. 190 [(BuoreBy 1, p. 481]. 
t Note that if ««««, then 
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Also if X is a function of a?, 


and in general, 


=^xf^{S^ +/x)"‘A, 


from which it follows that 

F(&)xt^X=a^F{d^+IJL)X, 


Write <f>(x) for F(d'-{-fi)X and operate on both sides of this identity by F~^(d'), 
then 

F-^^‘)x^^<f>(x) =x^^F^^& 

When F{&) has no repeated factors, the inverse operator F~^{&) may be 
decomposed into simple partial fractions thus 

for is reduced to unity by the direct operator F(&). A par- 

ticular solution of the non-homogeneous equation is therefore 


= I -^rf{t)dL 

r«l •' 

If F(i^) has a repeated factor, say {d' the corresponding part of the 
partial fraction representation of F~ will be of the form 




The corresponding terms in the particular integral are 

= 2^^- ’•+2 J * t - 1 


Example . — 


d*> 


dy 


This may be written 

(^— 2)^=2aJ*, 

The complementary function is 

y =Ax^ -j-Ba^log x. 
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The particular integral is 

lr^dt~2x^^~^ log x 
=2x^j tr~^ log t dt~(x log xy. 


6*4. Systems of Simultaneous Linear Equations with Constant Co- 
efficients. — It was remarked in a previous section (§ 1*5) that a single linear 
differential equation may be replaced by a system of simultaneous equations 
each of lower order than and in particular by a system of n simultaneous 
equations of the first order. The converse question now suggests itself, 
namely, given a system of simultaneous linear equations, is this system 
equivalent to a single linear equation, in the sense that the general solution 
of the system contains the same number of arbitrary constants as does the 
complete solution of the simultaneous system ? This question will now be 
discussed with the assumption that the equations considered have constant 
coefficients.* Such equations appear in many dynamical problems ; their 
importance is therefore both practical and theoretical. 

The germ of the problem to be considered can be made clear by con- 
sidering a system of three homogeneous linear equations between three 
dependent variables, namely, 

22(^)y2+F 

3i{^)2/1 B2(I^)y2 3s(^)ys 

where F^g{D) are polynomials in the operator D, with constant coefficients, 
and the independent variable is x. 

The variable may be eliminated from these equations by first of all 
operating on the first by F^(D), and on the second by Fi^(D) and sub- 
tracting, and then by operating on the second by F 2 q{D), and on the third 
by F^D) and subtracting. Then may be eliminated in the same way 
between the resulting two equations, leaving an equation in y^ only. This 
process is identical with that of algebraic elimination, and is formally carried 
out as if the operators (D) were constants. The result is therefore 


or, say. 


I F^m^ FAD). FAD) 
I Fzim p^iD) 

\ Pzm, PzziD), Pzz{D) 




P(D)yi=o. 


This equation exists if F(D) is not identically zero, that is to say when 
the three equations of the given set are really distinct from one another. In 
the same way 

F(-D)y2=0. F(Z))y8=0. 


F{D) may be a constant, in which case the only possible solution is 

!/i=!/z?=J/8=0, 


♦ The original discussion of the problem, by Jacobi, J. far Math, 60 (1865), p. 297 
[Ges Werke 5, p. 198], was defective ; a rigorous investigation into the equivalence of two 
systems of simultaneous linear equations was made by Chrystal, Trans, Hoy. Soc. Edin. 
88 (1895), p. 168. The account here given is based upon Chryst^’s memoir. 
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or in other words the equations are inconsistent, but in general F(D) is a 
polynomial in D ; let its degree be m. Let the factors of F{D) be 

D dit I) fl2> * • •» ^ ®in> 

and suppose that a 2 , . . are all distinct. Then the solution of 

F{D)y 1=^0 wDl be 

and similarly the solutions of F(D)y 2—0 and F{D)y 2—0 will be 
2/3===C3ie«l^4-C32^*^+ . . . +Csme^m^. 

respectively. In all 8 m constants enter into these solutions, but these 
constants are not all independent. For since yi, 2 / 2 , 2/3 must satisfy the given 
system, the constants are connected by the relations 

ll(^r) +C 2 rF I2(^r) IsC^r) “ 

^IrF 2 l(^r) + C'2rF 22(^r) 8r^23(^r) 

32(«r) +^ 3 ,.^ 33(ar) 

(r~l, 2 , . . . m), and if these equations are sufficient to determine all the 
ratios Cif. : C^r * ^ 3 ^, the number of constants is effectively reduced to m. 
But although it is true that the order of the system, which is equal to the 
number of independent constants in its general solution, is always the Same 
as the order of the characteristic determinant F{D), the assumptions which 
have been made are not always vahd. The difficulty arises from the fact 
that even when 2 / 1 , y 2 , y^ form a general solution of the system, it may 
happen that no one of the functions 2 / 1 , 2 / 2 » 2/3 satisfies the characteristic eqtuUion 

F(D)y^O. 

A rigorous proof of the theorem that the order oj the system is equal to the 
order of the characteristic equation will now be given ; the first step consists in 
establishing a necessary and sufficient condition for the equivalence of two 
systems of linear equations, not necessarily homogeneous with constant 
coefficients. 


The following example is illustrative. Consider the system : 

17 ~ (JD2 -h l)y, 4-(X)* -l-R +1)2/* -a?, 

B2/1+ (i>+l) 2 /*-e=*^. 

Its characteristic determinant reduces to a constant, the natural inference from 
which is that the solution of the system involves no arbitrary constants. Consider 
the derived system : 

U-DV^x-d^, 

Bl7~(i>2+1)F=1 -2e*. 

This system reduces to 

-^2==l-2e^ 

whence 

2/i=l+aj—8e®, 2/2="2e*-l. 

This is a solution of the given system. The investigation which follows shows 
that when the determinant of the multiplier system, which is here 


1, -R 

D, 

is a constant, the given system and the derived system are equivalent, and have the 
same general solution. In this case, therefore, the general solution has no arbitrary 
constants. 


L 
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6*41. Oonditioiui tor the EqiiiTalenoe otTwoSjnrtenuKd UnearBaasttona. — 

Let 

^rl(^)j/l+^r2(^)y2+ • - • 4--Pr«i(®)y«=/r(®) 

(r=l, 2, . . to), 

®rl(-0)j/i+G^r2(-0)y2+ • • • +GrJJ))y„—g^x) . 

(r=l, 2, . . .. to), 

be two systems of linear equations in the n dependent variables 

J/l> * * •» 2/n» 

where w>m. The m equations of each set are supposed to be linearly 
distinct, and the operators F{D) and G(D) are polynomids in D with constant 
coefficients. These systems may be written respectively 

(U) 172=0, . . t7«=0, 

(V) F,=0, F5.=0, . . F„=0. 

The system (V) is said to be derived from the system (U) when every 
solution of (U) satisfies (V). When this is the case, any equation of (V) can 
be obtained by operating upon the equations of (U) by polynomials in D 
and adding the results together. Thus 

Fi=Siit7i+ . . . 

The set of operators is known as the multiplier system by means of 
which the system (V) is derived from the system (U), and the determinant 

^wil> • • •> 

is its modulus. A cannot be zero since the equations of (V) are linearly 
independent. 

If, when (V) is derived from (U), every solution of (V) satisfies (U), the 
systems are said to be equivalent. It will now be proved that a necessary 
and sufficient condition that the two systems he equivalent is that the modulus 
is a constant. 

Let 

j 

• • •' ^mtn I 

be the reciprocal of J, then Ui, . . 17„, are expressed in terms of 

• • *» ^ follows : * 

AUi=AiiFi+ . . . 

Hence every solution of (V) satisfies the system 

JC7i=0, . . 

If, therefore, J is a constant, every solution of (V) satisfies (U). The 
condition stated is therefore sufficient. To prove that it is necessary, suppose 
that the system (U) is derived from the system (V). Then there will exist a 
set of polynomials in D, say S\g, such that 

U,=S\,F,+ . . . +S\^F^, 

* See Scott and Mathews, Theory of Determinants, Chaps. VI. and XI. 
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By substituting the values of Fj, . . in terms of it is 

found that 

. . . +8i^U^)+ . . . +8'rm{^mlUi+ • * • 

(r==l, 2, . . w). 

But Ui, . . are linearly independent, and therefore 

8 Vl^lr+ • * • +S'rtn^»nr.— 1 * 

There are, for each value of r, m equations to determine 8\i, . . ; 

their solution is 

and, therefore, if is the modulus of the multiplier system S',.*, 


J'= 

8'ij, . . 

•> S'l™ 

= 

1 Ai, • ■ 

V ^ml 


8'™i, • • 

•* ^ mm 


Aiffii • • 

•» ^mm 


But both A and A' are polynomials in 1>. The identity 

cannot therefore be satisfied unless A and A’ are both independent of Z), 
that is to say A and A ' are constants. The condition is therefore necessary 
as well as sufficient. 

6'42. An Alternative Form of the Equivalence Conditions. — The above 
form of the equivalence theorem explicitly involves the multiplier system ; a 
second form of the theorem, and one which does not require the direct 
calculation of the multiplier system can be derived as follows. Since 

f/, = F,i(Z>)2/i+ . . . +F,„(Z))y„-/,(a;) 

and 

= . . . +Gr„{D)y„-gr(x), 

and since 

Vr~8riUi + • • * +SrTn^m» 

it follows, on equating the operators on and writing F^g and 

Gfg in short for F^g {D) and (U), that 

^rn~ ^rl-^ln+ • • • +5rm^tnn» 
gr(s^)=SriMx)+ . . . 

From these equations it follows that 


/^11» • • 

•» ^ln» gl 1 

= ^ /Fii, . . 

•. FlnJl \ 

V 

^ml> • • 

*> ^mn* gm 

■ ■ 

; FmnJm’ 


in the sense that every determinant ♦ of order m whose columns are columns 
of the first matrix is equal to the corresponding determinant of the second 
matrix, multiphed by the constant A. This condition is both necessary and 
sufficient for the equivalence of the systems. 

* It must be noted that in evaluating detenninants containing /(a;) and g(x) the operators 
F and G are multiplied by, and do not operate on, f{x) and g{x). Thus a typical terra of 
the expansion of a determinant of the first matrix is gy(x) Ggg 

^11 ^42 • • • 



148 


ORDINARY DIFFERENTIAL EQUATIONS 


In particular, if there are as many equations as dependent variables, 
namely n, then 




=A 

Fix, • ■ 


<?nl. • 

• • ^nn 


F.1, . . 

•. F„„ 


Therefore a necessary and sufficient condition that two homogeneous systems 
of n equations in n dependent variables he equivalent is that the determinants of 
the operators of the two systems are constant multiples of one another. This 
condition is also necessary when the two systems are non-homogeneous ; 
the remaining conditions requisite for a sufficient set of conditions are easily 
supplied. 

6*6. Reduction of a System of Linear Equations to the Equivalent Diagonal 
System. — ^A system of linear equations of the forms 

^22(-^)2^2+^28('^)2/3+ * • • +^2n(-^)2/n=^2(^)> 


H^^{D)y^=^h,{x). 

in which the first equation involves i/j, the second equation involves y^ but 
does not involve the third equation involves t/g but not y^ or y2 and so on, 
until the last involves y^ only is called a Diagonal System. The operators 
Hii(D), H22{D), . . H^JP) are known as its diagonal coefficients. Each 
dependent variable is associated with one, and only one, diagonal coefficient ; 
the mode of this association is known as the diagonal order. 

It will now be proved that every determinate system of linear equations with 
constant coefficients can be reduced to an equivalent diagonal system in which the 
dependent variables have any assigned diagonal order. For definiteness it will 
be supposed that the diagonal order is that of increasing suffixes, as in the 
scheme above. 

As a preliminary lemma it will be proved that if 

Ui = Fii(D)t/i+ . . . +Fi„(D)t/„~/i(a;)= 0 , 

^2 — ^2i(^) 2/1+ • * • +F2n(D)2/„— /2(a7)=0 

are two equations both containing any particular dependent variable, say yi, 
they can be replaced by an equivalent pair of equations, one of which* does 
not contain t/j. If such an equivalent pair exists, it will be of the form 

LUi+MUg-O, 

L'Ui+M'U2=0, 

where L, M, L\ M' are polynomials in D with constant coefficients such that 

LM'-L'M 

is a constant. Let F be the highest common factor of Fii{D) and F^iiD)^ 
then 

and and 'P are polynomials in D having no common factor. Let 

L=W, 

then there will be no term in in 

TLU^+MUi. 
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But since L and M are relatively prime with respect to D, two polynomials in 
D, namely L' and M', can be determined so that 

LM'^UM 

s a constant, not zero. The lemma is therefore established. 

Now let the given system be 

Ui-0, . . ., 

so arranged that any equations which do not contain yi are placed at the 
end of the system. Let U^-^0 be the last equation which contains then 
and U^—O can be replaced by an equivalent pair of equations 
c;Vi=o and U\^0 of which the second does not contain Similarly 
f7^2”0 and 0 can be replaced by the equivalent pair 

r/''r-i=0 of which the second does not involve i/^. This process may be 
repeated until an equivalent system, say, 

Fi==0, . . T\=0 

is reached in which the alone involves yi. Vi itself must involve j/j, since 
the original system is determinate. Then setting Vj ^0 aside, the remaining 
system 

^2-0, . . 

which involves all of the remaining variables • • • .Vn? is dealt with in 
the same way v/ith respect to 1 / 2 , and reduced to a system 

in which PF 2 alone involves 7 / 2 . The process is repeated, until finally the 
diagonal system is reached. 


6*601. Example of a Seduction to a Diagonal System. — Consider the homo- 
geneous svstem 

(D -fl )?y 1 4-(/> f 1 XVa =0, 

(D - iXVi -f D y, +(D - 1 )y, -0, 

By means of the multiplier system 




the last two equations may be replaced by an equivalent pair of equations, one of 
which does not contain i/^, and thus the system becomes 
(D -f 1 -h(D + 1 )y, =0, 

*/i +0«/2+ — O + l)j/,=0, 

-y2+(Z>» -2D + l)t/g=0. 

Next by operating on the first two equations of this equivalent set by the multiplier 
system 


c:: 


hD ) 
D+1 ' 


the set of equations becomes 

-D»i/j,+(Z>>-D)y,=0, 
-y,+(I>*-2D+l)y,=0. 
Lastly, by applying the multiplier system 




to the last pair of equations, the diagonal system is obtained, namely 

~y^~D^2~i-(D^-D^-l)y3=0, 

-V2+(I>"-2I> +1)2/8 =0, 

(D* -i-B^-{-B)y^ =0. 

The last equation is easily solved for t/,, the second and first equations then give, 
in turn, 1/2 and 

* Chrystal, Algebray i.. Chap. VI., § 11. 
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6‘51. Properties of a Diaironal System. Proof of the Fundamental Theorem. 

— Let C7i==0, . . be a system in the diagonal form; its de- 

terminant is clearly the product of its diagonal coefficients. This product 
is therefore equal to, or a constant multiple of, the determinant of any other 
system to which the diagonal system is equivalent. 

Now a diagonal system can be solved by a continued application of the 
methods given in the earlier sections of this chapter for the solution of single 
linear equations with constant coefficients. Let be the degree in D of 
the diagonal coefficient of The last equation of the system gives a 
general value for with a definite number a>„ of arbitrary constants. If 
this value for is substituted in the last equation but one, and that equation 
solved for «/„_!, a number of additional arbitrary constants are intro- 
duced. The process is repeated; in general the expression for y^ will introduce 

new arbitrary constants in addition to some or all of the arbitrary constants 
which enter into the equation for y^ owing to the fact that that equation 
may involve the expressions for • • •? 2/n previously obtained. 

Since the constants introduced by the process of integrating the 
equation for y^ are essentially new constants, altogether distinct from the 
constants which + • * •» Vn involve, the general solution of the system 
involves • • • +^n constants, none of which are superfluous. 

The total number of distinct arbitrary constants which occur in the complete 
solution of the system is therefore equal to the degree of its determinant. 

From this follows the main theorem which it was the aim of this investiga- 
tion to establish, namely, that the order of any determinate system of linear 
eqiuUio7is with constant coefficietUs is equal to the order of its characteristic 
equation, 

6*62. Eauivalent Diagonal Systems. — Let L„ be polynomials 

in D with constant coefficients, then any set of solutions of Uj..^ i —0, . . U,, =0 
will satisfy the equation 

-^r + l^r+l+ • • • 4-^n^n=fi- 

If, therefore, an expression of the form Lr^iUr-i.i+ . . .+L^r7„ is added to 
the left-hand member of any equation U^~0, the modified system will have 
all the solutions of the old system. But in the resulting system the diagonal 
coefficients are precisely those of the original system. The equivalence of a 
diagonal system is consequently not affected by this process, but on the other 
hand a gain in simplicity may be attained. 

Thus when the diagonal order of the dependent variables is assigned, 
the diagonal coefficients are uniquely determined, but the non-diagonal 
coefficients are not so determined. Moreover, the diagonal coefficient of 
any variable is uniquely determined if the aggregate of the variables which 
follow in the diagonal order is known. Thus let the variable y^ be followed, 
in any order, by the n—r variables 2/„. Let the diagonal co- 

efficient of y^ and the succeeding variables be 

in one order and 

K'r. K', 

in another order. Then since the two systems are equivalent, 

KrKr^, . . . . . . AV 

3ut in the two cases the last n—r equations, between the variables 
yr+ii • • •, Vn* form equivalent systems, and therefore 
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whence it follows that 

that is to say, the diagonal coefficient of is unaltered if the aggregate of 
variables which follow is unchanged. 

In the complete solution let y^ involve arbitrary constants, then if 
the diagonal system is so arranged that y^ occurs in the last equation, the 
diagonal coefficient of y^ will be of degree Now let the system be 

transformed so that y^ occurs as the diagonal term in the last equation but 
one. Then, since in the complete solution y^ still involves arbitrary 
constants, the degree of the diagonal coefficient of y^ will not exceed ; in 
fact it may be less than by the degree of the diagonal coefficient of the last 
equation of the system. The degree of the diagonal coefficient of y^ may be 
diminished still further by so transforming the system that y^ occurs in the 
diagonal term of the last equation but two, and so on. Thus the diagonal 
coefficient for any given variable is least when that variable occurs first in 
diagonal order ; it may increase but cannot diminish as the variable advances 
in diagonal order, and is greatest when the variable is last in diagonal order. 

When the variable is last in diagonal order, the degree of its diagonal 
coefficient is equal to the total number of arbitrary constants in the complete 
expression for that variable ; when the variable is first in diagonal order, 
the degree of its diagonal coefficients is equal to the number of arbitrary 
constants which enter into it but not into any other variable. The diagonal 
coefficients in these two e*xtreme cases are therefore important ; a set of 
rules for calculating the diagonal coefficients of any particular variable will 
therefore be given, when that variable occupies the first or the last place in 
diagonal order. 

Let 

(U) C7i-0, r/2-0, . . 
where 

= . • • -\-Pr^n-SA^\ 

be the given system, and let 

(V) Fi-0, F2-0, . 

where 

be an equivalent diagonal system. Let 



be the multiplier systems which transform (U) into (V) and (V) into (U) 
respectively, then, since 

. . +§ln«^n, 

it follows by comparing coefficients of y^ that 

^11—^11^11+ • • • +^ln-^nl» 

and since 

• • • +S'rn^« (r-1, 2, . . ., n), 

it follows similarly that 

(r-1,2, . . .,n). 

Hence Hu must be a common factor in D of 

Fji, . . ., F 

and the highest common factor of these quantities must be a divisor of FI ly 
Consequently, apart from a constant multiplier, Hu must be the highest 
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common factor of F„|. This is the rule for calculating the 

diagonal coeiBficient of t/i when yi is first in diagonal order. If were to be 
first in diagonal order, its diagonal coefficient would then be a constant 
multiple of the highest common factor of 

Fi,., . . F,,. 

The rule for calculating is to say the diagonal coefficient of y ^ , 

when is last in diagonal order, is as follows. Since 

Vn-^KlTJl+ . * . +KnVn. 

it follows by comparing the coefficients oi y^, . . Un 


KxFii+ . • • 

+^nnF „x =0. 

- ' * 

+8„„^’n,«-l=0. 

^nlf^ln+ • • • 

+Snn-^^ nn =^nn- 

Let Gr$ be the co-factor of F^, in the characteristic determinant 

F- Fix, 

• • •. -fnl . 

Fx.. 

• • •. F„„ 


let F„ be the highest common factor of and let 

Therefore 

. . „ Kn^XG\,y 

where A is defined by the relation 

F\=rjl,y,y 

and since G'l^y . • G\n ^^e relatively prime, A is either a constant or a 
polynomial in D, 

Now since the two systems are equivalent, the modulus 

811, . . 8i,j 

Kl. • • Snn 

must be a constant. But this determinant clearly has the factor A, therefore 
A is a constant. Hence 

H,n-=KFinG\n + - - • + /^nn^'ln) 

= 4 (FlnGln + ... + F„„G„„) = . 

n • n 

More generally, when y^ is last in diagonal order, its diagonal coefficient is a 
constant multiple of F/F,., where F is the characteristic determinant of the 
system and F^ is the highest common factor of 

Gxri • * *> 

and Gnr ^ minor of F^,. in the characteristic determinant. 

Finally, the differential equations which determine 2/1, . . ., j/n separately 
are 

p-!/i = ^ /i(<«) + • • • 
n ^ n * n 

But it is to be noted that although this set of equations fully determines each 
of yi» • •• 2/n considered as a system, it is not necessarily equivalent to 
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the ^ven system. For the aggregate of the arbitrary constants in the 
solutions of this set of equations may, and in general does, exceed the order 
of the given system. 

6*58. Simple iMagonal Ssrstems : Prime Systems.— -It may happen that 
of the total number of dependent variables, certain variables are wholly 
determined by non-differential equations, and therefore involve no arbitrary 
constants. If this is the case, it may be supposed that the variables in question 
are removed from the system by being replaced wherever they occur, by 
their actual values. The system then involves no dependent variable which 
can be determined without integrating a differential equation. 

Suppose that in a solution thus restricted there occurs only one differential 
equation. This equation must be the last equation of the system, for 
otherwise the last dependent variable in diagonal order would be determined 
by a non-differential equation. Let the last variable be then is deter- 
mined by the equation, 

whose order is equal to the order of the system, so that the expression for 
involves all the arbitrary constants of the complete solution of the 
system. The remaining diagonal coefficients • • •» 

constants; the corresponding dependent variables yn~i, • • •, yi depend 
upon some or all of the constants which enter into the expression for t/,j, 
but do not involve any other arbitrary constants than these. Such a system 
is known as a Simple Diagonal System, Conditions in which a given system 
is reducible to a simple diagonal system will now be investigated. 

If F is the determinant of the given system, then 

and since the operations by which Hu, H22, • • •, Jinn obtained from the 
coefficients of the original system are rational operations, it follows that Hu, 
H22, • • Hnn rational in the operator coefficients of the original 
system. If therefore F has no factor of lower order in D than F itself, which 
is a polynomial in the coefficients F,.,, then H^, . . JJn-i. n~i w^ust reduce 
to constants, and the equivalent diagonal system is simple. 

As before, let Gf., denote the co-factor of F^g in the characteristic deter- 
minant F, Consider the matrix 



and suppose that the constituents of any one column, say the rth, are re- 
latively prime. Then, in the notation of the previous section, is a con- 
stant, and consequently if y^ is taken as the dependent variable last in order 
in the equivalent diagonal system, the coefficient of y^ in the last equation 
of the diagonal system is a constant multiple of F itself. The diagonal 
system thus obtained is simple. Thus, for every prime column in the reciprocal 
matrix of a given system an equivalent simple diagonal system can be formed 
in which the corresponding variable is last in diagonal order. 

In particular, if every column of the reciprocal matrix is prime, then 
every equivalent diagonal system will be simple and the expression for each 
dependent variable will contain all the arbitrary constants. 

A system every column of whose characteristic determinant is prime is 
known as a prime system. Any given system may be transformed into a 
*>rime system, for if is the highest common factor of Fj,., . . ., F„,., it 
1 only necessary to introduce new dependent variables Wj, . . ., u^, where 
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The characteristic property of a prime system is that, in any equivalent 
diagonal system, the fii^t equation is non-differential. 

The homogeneous system 

(D~ l)yi-fI)i/2+D^3-0 
is reduced, by the transformation 

into the prime system 

(D4-l)«i-hD*ti3+(D-hl)M8=-0, 

(Z>-l)u,-h 2 >U 3 +(f>~l)w 3 =- 0 , 

Ui-|“U2 +DM8 ~0. 

This is the system whose reduction to equivalent diagonal form was effected in 
§ 6-501. 

Example , — 

(2/)~2)t/l+(D3~7)+2)y2==e-^ 

(Z>» -f 8I>2 +5Z) - 1 -h( -3/>2 ~4Z> -f 1 )y2 ^==0. 

The characteristic determinant is 

2D-2 , 1)3- Z)-h2 

Z)«+aD3-f5Z>-l, — 8D2-4D-hl 
and the characteristic equation is 

D(D + l)»(D3-M)t/=:0. 

The reciprocal matrix is 

/-8D*-4£)+l, -D»-8D»-5D-hl\ 

, 2D-2 r 

its columns are both prime. Thus, in any equivalent diagonal system the first 
equation is non-differential, and as there are only two equations in the system, 
the system is therefore simple. The multiplier system 

( L , M \ 

Vz>>+aD»+5l>— 1, -2D+2/ 

will transform the given system into an equivalent diagonal system in which y, 
is last in diagonal order provided that L and M are so chosen that 

i(2D-2)+M(2)»+3D*+6/>-l) 

is a constant. 

L and M are readily determined as follows : let 

m=2D-2, »=D3+3I>>+5JD-1, 

then, eliminating Z>’, 

D*u-2v=-8D‘-10D+2. 

Next, eliminating D* between the expressions for DHt~2v and u, 
(D^+4D)u-2v=-lSD+2, 

and finally, eliminating D between this expression and the expression for u. 

(Z)»+4D+9)m-2c= -16. 

Thus, suitable values for L and M are 

L=D’‘+4D+9, M=-2. 

The required multiplier system 

/ i)»+4D+9 , -2 \ 

VD®+aD*+5I>— 1 , - 20 + 2 / 
reduces the given system to the equivalent diagonal system. 

-l®yi +(®‘ +8I>* +4D* +7i) +16)y, =6«-*, 
D(D+l)>(Z)«+l)y,= -4e-*. 



LINEAR EQUATIONS WITH CONSTANT COEFFICIENTS 155 


The general solution of the equation for is 

y^—Ci -f (Cj-fCja! -1-0407 cos or-fO,. sin 

Since the equation for t/j is non-differential, the expression for y^ is 
+i{(20j -f 30^ -BO*) -[-(203 -f 604 )oj -f 2C,x^}e-^ 

-f Oj cos 0 !-f Cg sin a;— J(1 -j~Qx~Qx^ -~^x^)e~^. 

6*6. Behaviour at Infinity of Solutions of a Linear Differential System with 
bounded Coefficients. — It is convenient at this stage to enlarge the scope of the 
investigation in order to consider the behaviour, for large values of the 
independent variable, of solutions of systems whose coefficients are not 
necessarily constant, but are bounded.* 

The following lemma will be assumed. Let f{x) be a function which is 
finite when Xo<x<Ccc, and let Xi and A 2 be two real numbers such that e^i^f(x) 
tends to zero and e^t^f{x) does not tend to zero as x-^^. Then there will 
exist in the interval (Aj, A2) a number Ao<A2 such that, if c is a small positive 
number, tends to zero and to infinity as 

Similarly, if 

Mx), Mx), . . f„(x) 

are functions defined in the range (xq^ 00 ) and A^ and A 2 are such that each 
product e^i^f^{x) tends to zero, whereas the products do not all tend 

to zero as then there will exist a number A^ such that Ai<Ao<A2 and 

such that each product tends to zero, but one at least of the pro- 

ducts ^^ 0 -^ «)^/^(^) is unbounded. The number Ao is said to be characteristic 
for the system of functions in question. 

Now consider the system 

+^122/2+ • • • +^ln 2 / 7 i» 

dy^ 

— =^ 2 12/1+^222/2+ * • ' +® 2 n 2 /w» 
dVn 

=«nl2/l+^^n22/2+ • * • +^nn2/«» 

where all the coefficients a are real functions of o’, bounded in the range 
{a?o, ^)- Let 

where A is an arbitrary real number, then 

^ =(ail-'^K+ai 2 l' 2 + • ■ ■ +«ln»n. 

^ =“2lfl+(fl22— '')’^2+ • ■ • 4-a2n^n> 


^=o„iPi+a„2f2+ • • • +(«»». -AK- 

When these equations are multiplied respectively by i? 2 , 
added together the resulting equation is 

* Liapounov, Comm, Math, Soc, Kharkov (1892) ; Ann. Fac, Sc, Toulome (2), 9 (1908). 
t This theorem is proved by repeated subdivision of the interval (Ai, A^). 


. . . and then 
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Now, if A is sufficiently large, the quadratic form which stands on the 
right-hand side of this equation is definite and negative, and therefore, if for 
A a sufficiently large positive number a is taken, 

d{vi^+V2^+ . . . 

for all values of x in the interval {xq, qo). Thus, the positive function 

<iiniinishes as a? increases, and therefore V 2 » • • 

are severally bounded. It follows that 

are bounded in the interval tro<a?<ao, and it is obvious that a can be so 
chosen that the limiting value of each product is zero 

Similarly if A ~ — /5, where p is sl sufficiently large positive number, 

d{Vi^+V2^+ . . . . 

dx ^ ’ 

and therefore the limiting value of Vi^+V 2 ^+ . . . ’ is not zero. 
Consequently, one at least of 

does not tend to zero as n->oo. 

It follows, therefore, that any system of solutions 

Vi* y Vn 

not identically zero admits of a characteristic number Aq. 

An immediate consequence of this theorem is that there exists a real 
number k such that 

y^e^^, . . y^e^ 

tend simultaneously to zero as x-^oo . 

The corresponding theorem in the case of the single linear differential 
equation of order n is that if the coefficients in the equation 

d^y , . du 

^n+Py-^n~i + ■ • • 

are hcmnded in the interval (0, oo), there exists a number k such thaty if y is any 
solution of the equationy 

ye*^y y'e*^^y . . y^n-iy^x 

all tend to zero as n->oo , 


Miscellaneous Examples. 


1. Integrate the following equations ; 

(iii) ^ -»= cosh X ; 

(v) ^ +4y=e* sin 2x cos x ; 

(vii) ^ =a; cos fiio; ; i 


^-2^+105,=** cos to: 

. .. d*y rf*v 

(viU) g-6g+8|-^=c«*+c**; 

(x)«»g+to«g+«|=2to*; 

(xii) *.g+8»«g-to^+6y=*(l-s» 
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2. Find the solution of 


which satisfies the conditions 


dir* 




t/= ^ =0 when a?=0, 
dx 


dht 

j =0 when x=^L 


dx^ 


8. Prove that a particular solution of the equation 


dx* 


+m*y^m*f{x) 


y=^m sin mx I f(x)cQB mx dx — m cos mx I f{x) sin mx dx. 


is mx I /( 

J 0 


4. Integrate the systems 


[Fourier.] 


(i) ^ +aa~6y=e‘, -at/ 1 **=«< (a* 6*=1); 


(H) ^ +n«!/=0, 

(Hi) ^ +2fc J +n»®=0, g' -2** +«»t/=0 ; 


dt 


d*x ^ dy d^y dx 

("') ^ +” J, =« Si rft 


dt* ' dt 

5. Solve the system 
d*x 

di* 

subject to the condition that, when t~0. 


di 


dhi 

ar-4i/+8=0, y-{ 5=0 


dx dy ^ 


6. Integrate the system 
d*x 


dt* 




d*x , d*y 

^+^f+*+i/=0. 


7. Reduce to diagonal systems and integrate 
i(D*-l)x+Dy=t^, 
(jDa:+(Z)Hl)y=0; 

r (Z) • - 1 )it! + 2(D + 1 ),v + ( /> + J )2 = 2e<, 

(ii) j(D-l)‘a!4-4Di/+(I)-3)z=0. 
{{3D-D’‘)3!-2Dy-{D-l)z=0, 
d 

where D ^ ^ . 


[Edinburgh, 1909.] 



CHAPTER VII 


THE SOLUTION OF LINEAR DIFFERENTIAL EQUATIONS IN AN 

INFINITE FORM 

7*1. FaOure o! the Elementary Methods. — Apart from equations with 
constant coefficients, and such equations as can be derived therefrom by a 
change of the independent variable, there is no known type of linear equation 
of general order n which can be fully and explicitly integrated in terms of 
elementary functions. When an equation arises which can not be reduced 
to one or other of the general types discussed in Chapter VI., it is almost 
invariably the case that the solution has to be expressed in an infinite form, 
that is to say as an infinite series, an infinite continued fraction, or a definite 
integral. Thus, in the great majority of cases, equations which arise out of 
problems of applied mathematics and which are not reducible to equations 
with constant coefficients, have as their solutions new transcendental 
functions. It may, perhaps, be not without profit to emphasise the fact that 
transcendental functions may be divided into two classes, namely those 
which, like the Bessel functions, are solutions of ordinary differential equa- 
tions, and those which, like the Riemann-Zeta function, do not satisfy any 
ordinary differential equation of finite order. 

The present chapter will deal in the main with the process of expressing 
the solution of linear differential equations as infinite series ; continued 
fractions will briefly be mentioned, and the problem of expressing solutions 
in the form of definite integrals will be postponed to the following chapter. 

It was proved in Chapter III. that if the coefficients of the equation 

+!>«(% = 0 

are all finite, one-valued and continuous throughout an interval 
the only singular points which can occur within that interval are the zeros 
of the leading coefficient po(x). All other points of the interval are ordinary 
points. 

From the point of view of the problem of developing the solutions of the 
equation as infinite series, the distinction between ordinary and singular 
points is fundamental. The following sections aim at making dear the 
distinction between solutions relative to an ordinary point and those appro- 
priate to a singular point. 

7'2. Solutions relative to an Ordinary Point, — The fundamental existence 
theorems show that if is a non-singular point of the differential equation, 
then there exists a unique solution y{x) such that y{x) and its first n— 1 
derivatives assume a set of arbitrarily-assigned values, 

yo, yo, ■ • M 

when x=X(iy and such that y{x) may be developed as a Taylor’s series con- 
vergent in a certain interval {xQ—h, Xo+h). It has also been seen that if 

158 
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Yiifc), Y^{x) are the particular solutions defined by the con- 

ditions 

T^ixo)=l, Yi’(xo)=0, . . 
rj(<rb)=0, y*'(«b)=l, . . 

Y„{xo)=0, 'y„’{xo)=0, . F„<»-i'(ab)=l, 

then 

y{x)=yoYi{x)+yoY2(x)-i- . . . +yo'”-^'Y„{x). 

Thus, in order to arrive at either the general solution of the equation, 
or a particular solution satisfying pre-assigned conditions, it is sufficient to 
have derived the n fundamental solutions Y ^(x), Y^{x), . . Fn(a 7 ). 

It is characteristic of Y^^i{x) that its leading term is {x—x^Y/rl and that 
no terms in {x—Xq)^-^^, {x—XqY+^, . . ,, (oj— are present. In practice, 
however, it is more convenient to take the coefficient of the leading term to 
be unity and to endeavour to satisfy the equation by series of the form 

2^r+l(^)=(«— ^Or{l+arl(^“^o)+ . . . +a^v(30—XQY+ . . .}. 

Since 

{s<rY 

the Wronskian of the set of solutions y\{x)y y 2 ,{oc)y . . ., yn{x) does not vanish ; 
the set is therefore fundamental. 

The actual method of solution as carried out in practice is to substitute 
the series in the left-hand member of the differential equation, to arrange the 
resulting expression in ascending powers of x~~Xq and then to equate to zero 
the coefficients of successive powers of x—x^^, Ther^ results a set of linear 
algebraic relations between the coefficients a,. 2 , . . . a,.v, . . ., known as 
the recurrence -relations ; thus the coefficients are determined by algebraical 
processes, 

7*201. The Weber Equation. — in the case of the Weber equation • 
0+(n+i-l»%=O, 

the point a:==0 is an ordinary point and the two fundamental solutions may be 
expressed in ascending series of powers of x. But it is more advantageous to make 
the preliminary transformation 


when the new dependent variable is found to satisfy the equation 


dtU* 


do 

— x-— + no = 0. 
dx 


Now assume the solution 


the two fundamental solutions Vi and Ug are obtained by assigning the initial con- 
ditions 

(i) ao=I> Oi=0, (ii) ao=0, ai=l. 

The recurrence-relation which the coefficients must satisfy is 

{r+l)(r+ 2 )ar^ 2 ^(r-n)ar, (r=0, 1, 2, , . .) 


• Weber, Math. Ann. 1 (1869), p. 29. The equation in v was previously studied by 
Hermite, C. R. Acad. Sc. Paris, 58 (1864), pp. 98, 266 \pSuvres II., p. 298]. The 
. functions defined by the equation were standardised by Whittaker, Proc. London Math. 
Soc. (1) 85 (1908), p. 417, See also Whittaker and Watson, Modem Analysis, §§ 16*5- 
16-7. 
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and thus 


n n(n~2) , 


n{n—2)(n—4i) 


61 


a;® -|- 


1 ^ (^• 

- £C» 4- — 


-l)(n- 




(n~l)(«-8)(n-5) 




31 “ ' 5! 71 

The ordinary tests show that these series converge for all finite values of I a |. 

Solutions relative to a Singular Point - Let the point ocq, which for 
the purposes of the argument will be taken to be the origin, be not an ordinary 
point. Then a natural hypothesis to make is that there is nevertheless a 
solution of the form 

y=x'(a^+aix+ . . . +a^*'+ • • •) («o=HO)> 

though perhaps in this case r may not be a positive integer. 

To investigate the possible existence of such solutions, substitute the 
series for y in L{y) and equate to zero the coefficient of the dominant term, 
namely the term of lowest degree in This coefficient will be cither indepen- 
dent of r or a polynomial P(r) in r whose degree will not exceed the order of 
the equation.* In the former case no solution of the type in question exists, 
and the singularity, re — 0, is said to be irregular. In the latter case, if P(r) 
is of degree the singularity is said to be regular ; if the degree of P(r) is 
less than n the singularity is again said to be irregular. For the present the 
singularity will be assumed to be regular ; then the equation 

P(r)~0, 

which is known as the indicial equation^ will have n roots some or all of which 
may be equal. If, for the moment, the equation is reduced to the form 
dny d^-^y 


dx 






then in order that P(r) may be of degree n it is necessary and sufficient that f 

Pr^0(x' ^) n). 

The roots of the indicial equation are known as the exponents relative to 
the singular point in question. It will now be stated as a general principle, 
which will be proved at a later stage with the aid of the theory of the complex 
variable, J that if the exponents are distinct, and no two of them differ by 
an integer, then there are n linearly-distmct solutions of the type con- 
templated. If, on the other hand, two or more of the exponents are equal, 
or differ by an integer, then the number of solutions of the type in question 
in general falls short of w, and the remaining solutions of a fundamental set 
are of a less simple character. 

*22. The Point at Infinity as a Regular Singular Point — The question 
as to whether any finite singularity is regular or irregular can be settled 
almost at a glance ; the nature of the point at infinity can be determined 
with little extra trouble. The transformation 

carries the point at infinity to the origin, and the criteria for an ordinary 

♦ It is obvious that P{r) will be independent of the coefficients a^, . . ., and will 

involve Uo as a multiplicative factor. 

t The ordo-symbol 0{x~~r) will frequently be used in the following pages. Its definition 
is as follows: if a function /(£r) is such that as as->0 (or oo ),!«?»/(«) 1<^ K, where K is a positive 
number independent of x or zero, then/(£c) is said to be of the order of x~roT f(x)=^0{x-r). 
It will generally be clear from the context whether the limiting process is for af-^0 or for 
> 00 . If lim I x^f{x) ] —0 the state of affairs is indicated by writing /(a?) =o(fl 5 —r), 

A rigorous proof that pr~0{x-r) is a necessary and sufficient condition for a regular 
singularity will .be given later (§ 15*8). 
t See Chap. XV. 
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point, a regular singularity, and an irregular singularity may then be applied 
directly. 

Consider the equation of the second order 

+ pW ^ + <?(*)?/ =0; 

when transformed by the substitution it becomes 

4- f ^ ^ 4- ' 

dz^'^iz z^ idz'^ 2* 


-j/ = o. 


If the original equation has an ordinary point at infinity, the transformed 
equation will have an ordinary point at the origin, and therefore the 
conditions 


2 _p(2-i) 
z~ z^ 


0 ( 1 ), 


g(zri) 

z* 


0 ( 1 ) 


must hold as 2 -> 0 . The correspond in^r conditions for the original equation 
are that 

P(*) = + 0(,r-2), 

q(x}^.6(x-*), 

as a?~>ao . 


The conditions for a regular singularity are 

2 p{z~^) 


q(z-i) 


«(■). 

«(i). 


as that is 

p(x)^()(X~^)y 

q(x) — 0 (^ 2 ), 

as x~^oo . Let 

p(x)=poX-^-^0(x-^), 
q{x)-=q^x~'^ +0{x-^), 

then the indicial equation relative to the singularity s ~0 will be 

r2-f-(l-po)r-fgo=-0. 

Let its roots be a and /3. Then, in the general case, when a and p are 
unequal and do not differ by an integer, there will exist two solutions of the 
original equation, relative to the singularity (r = oo , namely, 

yi^x~^(l-{-aiix~^+a2X-^+ . . .)> 

and these developments will converge for sufficiently large values of | a? |. It 
is to be noted that the exponents relative to the point at infinity are a, ^ 
and not —a, — /3. 

The foregoing general principles will now be illustrated by considering 
an equation of particular importance, known as the h 5 q)ergeometric equation. 


7*28. The fisrpergeometric Equation. —The hypergeometric equation * 

- a^t/=0 

♦ Gauss, Comm. GoU.,^2 (1813) [Werke, 3, pp. 128, 207]. A detailed study of the 
hypergeometric function, with references, is given in Whittaker and Watson, Modem 
Analysis^ Chap. XIV. 


M 



162 


ORDINARY DIFFERENTIAL EQUATIONS 


has three singular points, namely, a!=l, and flj=Qo . The exponents 

relative to cc=0 are 0 and 1— y, those relative to *r— 1 are 0 and y— a~~^, 
and those relative to £P=oo are a and jS. To express this fact the most general 
solution of the equation is written in the symbolic form, 

(0 00 1 

^=p|o a 0 a; 

U-y P y-a-p 

and the entity which stands on the right-hand side of this relation is 
known as the Riemann P-function.* 

The solution relative to the singularity a:=0 and exponent 0 is develop- 
able in the series 

1 4 . qjg ^ , a(a+l )j803+l) » , a{a+l)(a+ 2 m p+l)(p+ 2 ) 

■^l!.y 2l.y(y+l) 8 ! . y(y-fl)(y+2) "T • * • 

and is denoted by P(a, P ; y; x). It may be verified that the series con- 
verges when |a?(<l for all finite values of a and jS, and for all finite values 
of y except negative integer values, and diverges when |a:|>l. If a, ^ 
and y are real, the series converges when (r=l if y>a+j3, and diverges if 
y <a +p ; it converges when x = —1 if y +1 >a and diverges if y + 1 

Now consider the solution relative to the singularity ir~0, with exponent 
1 — y ; assuming the series-solution 

y==:x^-y(l+aiX+a2X^+ . . . +avX^-\- , . .)» 

it is found that 

{v+l)(v'-y+2)ap+i==(v+a—y+l)(v+P—y+l)ay 

for v=0, 1, 2, . . ., with ao=l. Thus 

t^==:a?i-yP(a-y+l, i3-y-f 1 ; 2-y; x). 

It may be found in the same way that two solutions appropriate to the 
singularity x=J are 

y^F(a,p; a+p-y+1; 1-x), 
y==(l-~x)y~<^-PFiy-a, y^p ; y-a-p-^l ; l-x), 
and that two solutions appropriate to the point at infinity are 
7/=ar-«P(a, a— y-f 1 ; a— f 1 ; ar“i), 
y^arPFip, P-y+l ; p~a+l ; ar^). 

The interval of convergence for the series in 1—x is 0<a!<2, and for the 
series in it is | a? [>1. Thus six solutions have been obtained ; t since not 
more than two solutions are linearly distinct, linear relations must exist 
between them. An example of this linear relationship will now be given. 


7*281. Linear Belationsliip between the Series-Sohitions. — It will first of all 
be proved that, when y>a ~\-p, and y is not a negative integer, 

) r(Y-a)r{Y-py 

Since, when 0<a*<l, P(a, p ; y ; x) satisfies the identity 

[y-{a-{-p’^l)x}F'{a, p ; y; a)=a)3F(a, ; y; x)-x(\-x)F^(a, p; y \ »), 

and since, as may be verified from the series itself, F"' (a,p ; y ; 1) is finite, it follows 
that 

{y-a-p-lW'(^,P; y; l)-a^(a,i8; y; 1). 


* Ktemann, Abh. Ots. Wiss, Gdtt, 7 (1857) [Math. Werke, 2nd ed, p 67]. 
t Kummer, J. fut Math. 15 (1886), pp. 89, 127. See also Whtttakcr and Watson, 
loe^cU. 
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It may also be verified by comparing the coefficients of like terms that 


F(a, ^ ; y + 1 ; x)—F{a, ^ ; y ; aj) = 


apx 

yiy + l) 


F(a + 1, ;8-fl ; y+ 2 ; X) 


and therefore 


- ~-F'(a,p; y+1 ; x), 
Y 


F(a, y + 1 ; 1)-F(a, y; 1)=^ F'{a, ^ ; y+1 ; 1) 

Y 


ap 


y(y- a- P) 


F(a,p; y + 1; 1). 


h\a,p; r; = >'+^ ? i)- 

y(y— a— 


Consequently 

By repeated use of this formula it is found that 

r, ...Ita I +»;.)!, 

n^coi^^^(y-j-r)(y~a~/^-ir) } 

But, by a well-known theorem,* the limiting value of the infinite product is 

r(y)r(Y~-a-p) 


and since 


r(y-a)r{y~py 

y+n; 1) = 1 + “f V„, 
y-fn 


where U„ is a convergent series and is positive and decreases as n increases, 

limF(a, y+n; 1)=1, 

and the theorem is proved. 

Now, since any solution is linearly expressible in terms of two independent 
solutions, there will be an identical relationship of the form 

F{a,P; y; x):==AF(a, J3 ; a+^S-y+l ; 1-x) 

•j-B(l~x)r~<^-^F(y-a, y-j3 ; y-a-j8 + l ; l~x), 

where A and B are constants to be determined. 

In order that all series may converge throughout the common interval 
it is assumed that | 

l>y>a+^. 

Then, putting in succession a!=l and x=0, it is found that 
F(a, /3; y; 1)^A, 

l==^F(a, a+i3~y + l; l)+BF(y-a, y-^ ; y-a-i^+l ; 1). 

From these two equations the values of A and B are obtained. The resulting 
relationship is 

y; ‘o) - ^ ; a+p-y+1 l-x) 

+ -x)V-a-my -a, y -/8 ; y -a -/S+l ; 1 -x). 

^ KP) 


7*288. The Case of Ihteaial Bzponent-Differenoe. — ^The two solutions appro- 
priate to the singularity a;=0, namely, 

i/i=F(a, jS; y; x), yg=aji~yF(a~y + l, ^-y +1 ; 2-y; aj), 

are distinct when the exponent-difference 1— y is not zero or a negative integer. 
When y=l, the two solutions become identical ; wheny— 2, 3, 4, . . the solution 

♦ Whittaker and Watson, Modem AnalyaiSt § 1213. 

t This severe restriction is not essential to the result, it is merely inherent to the method 
followed. 
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y, becomes illusory through the vanishing of the denominator in the coefficients 
of an infinite number of terms of the series. Nevertheless, the solution y, can be 
made significant when y — w, a positive integer, by multiplying it by an appropriate 
constant factor. Consider the solution 


(2 


(a-y-fl) . . 


(a— y-frn- 


(m~y) . (m- 

“W-y+i) 


- 1 )! 


ip-y+m-l) 


2/2- 


This solution remains finite whfen y is made equal to m, the first m — l terms of 
the series-development vanish and there remains the solution 


1 -f 






. ^ I . — .. — '-L — 

Wni 2 1 ) 


4 - 


= E(a, w; x). 


Thus, when y is a positive integer or zero the two solutions y^ and y^ are effectively 
the same. The general method ♦ of obtaining another solution which is essentially 
distinct from the one considered will be investigated in a later chapter(ChapterXVI) . 
A simple example which illustrates the general case is the following: 

Consider the equation 

d'^y (1 1 ) 

the origin is a regular singular point to which corresponds the indicial equation 
whose roots are equal. One solution is obtainable dii*ectly, namely, 


yi = 


1 -i-— 4. -j_ 

42 ^4*. 8* ^ 




the second solution is now arrived at by making the substitution 

where u is a new dependent variable. The equation for r, namely 

yii;^d-2yiV=0. 

has the solution 

[ dx [ dx 

^jx{l+iX» + 0(!^) 

—lx 4- 0{x^)}dx ~ log X 03 2+0(0?*). 

The second solution is therefore of the form 

V2=J/i log x~x*{^x^+ 0 (x*)}. 

Thus the logarithmic case arises, just as it arose in similar circumstances in 
the case of the Euler equation (§ 6* 3). 

'^•24. The Legendre Equation. — The differential equation 




dx^ 


2a!^ + «(n + l)«/=0, 


known as the Legendre equation, is of great importance in physical problems ; 
its solutions are known as Legendre Functions.! The equation has regular 
singularities at the points ±1 and at infinity, and is defined by the scheme 


y 


or by the equivalent scheme 


-1 

0 

0 


0 

0 

0 


00 

n-f-1 

—n 

00 

n+1 

—n 


4-1 

0 

0 

1 
0 
0 




♦ See Lindelof, Acta Soc, Sc, Fenn, 19 (1898), p. 15. 

t Legendre, Mim. Acad. Sc. Paris, 10 (1785); see Whittaker and Watson, Modem 
Analysis, Chap. XV. 
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The most manageable expansion for the solution is that which proceeds 
in descending powers of x, and is therefore appropriate to the singularity at 
infinity. It may easily be verified that the equation is satisfied by the two 
series 


f/i 


n{n-l) n (n-l)(n-2)(n-8) 

2.(2n-l) ^2.4.(2n-i)(2n-8) 


^2 = 


(n+l)( n+2) , (n+l)(n+2)(n+a) (n+4) , 

2.(2n+3) 2.4'.(2n+8)(2n+5) 


both of which are convergent when 1 ii? | >1. 

In the first place, let n be an integer ; moreover, as no further essential 
restriction is thereby introduced, n will be regarded as a positive integer. 
Then the solution yi is a polynomial of degree n and after multiplication by 
the factor 

(2n) ! 

2 "( w !)2 

will be denoted by This particular choice of multiplying factor is 

made so that, for all values of P,j(l) -~1. The polynomials so defined are 
known as the Legendre Polynomials ; they play the central part in the theory 
of Spherical Harmonics, 


The first six Legendre polynomials are : 

Po(a!)-l; P^(x)=.x; P,ix)^-i{Sx^-~l) ; P^(x)^i{5x^ ~Sx) : 
P 4 (a:) = J<85ar^-30a;'^-f8) ; P5(ar)-:K68a;®-70a!®-f 15a;). 

It may be proved directly that if n is a positive integer. 




This result is known as the Rodrigues formula. 


Now consider the second series y ^ ; since this series does not terminate 
when n> —1 there is no point in restricting n to be an integer. This series- 
solution, when multiplied by the factor * 

7r*r(n+l) 

2n+i r(n+iy 

is denoted by Q„(x). It may be verified, by comparing the series with 
the hypergeometric series in that, when x>l. 

The function thus defined, may be taken as one standard solution 

of the Legendre equation, and is known as the Legendre function of the second 
kind. 

The series yi ceases to be essentially distinct from y^ when 2n assumes the 
value —1 or any positive odd integral value, and is therefore unsuitable as a 
standard solution. Now it follows immediately from the second of the 

♦ In general, n being real, it is sufficient to consider values of n such that n> — 
t On account of the duplication-formula for the Gamma-function, namely, 

2 **■ ^r{z)r{z + 1) = trip (22) 

this multiplier can be written 2»{r(«-|-l)}VA2w + 2), and when » is a positive integer, 
has the value 

2«.{n!}* 

(2n + 1) ! ‘ 

The reason for this choice will appear later. 
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two schemes by which the Legendre equation may be defined that the 
hypergeometric series 

F(n+1, -n; 1; 

satisfies the Legendre equation and assumes the value 1 when x=l. More- 
over it is a polynomial when n is a positive integer and since, when n>0, 
only one solution, namely Pn(^)» is a polynomial, it follows that 

P„{x)=:F{n+l, — n; 1; Ja?). 

There is no value of n for which this solution ceases to be significant ; 
it is therefore taken as standard. As the h)q)ergeometric function has only 
been defined as a series, convergent when — K^— Ja7<l, it follows that 
when n i^pot an integer the series-development of PJ,x) is only valid in the 
range —I<a;<8. Thus the series-solutions and Qf^(x) have the 

common range of validity 


7-241. The Second Solution when n is an Integer. — Since the exponents 
relative to the singularities x = are equal, it is to be expected that the companion 
solution to y=Pn(x) is of a form which involves logarithmic terms. Let 

y-=uP„{x)~v 

be assumed as a tentative solution, then 


{{l—x*)u"—2xu'}Pnix)i-2(l—x^)uP^'(x)—{(l—x^)v"—2xv'+n(n+l)v}==:0. 
Let u be so chosen that 

(1 — 2 am " —0 

or 

The choice of the number —1 as the constant of integration is made so as to facilitate 
the subsequent identification of the solution which will be obtained. Then 


1 , 

w = - log , 

2 ^ x-1' 


and V is determined by the equation 

(1 — 2aju'4-n{n-f l)o— 2P/(aj). 

Now it may be verified directly that 

and therefore 

P^'(®)=(2n-l)P„_.i(aj) + (2n~5)P„_.8W+(2n--9)P„_,^^^ . . .; 


the last term of the series is 8Pi(aj) or Po(x) according as n is even or odd. Conse- 
quently o is to be determined by the equation 

d £ 

— {(1 -a!‘)t)'}+n(n+l)r=2^ (2n-4r+8)P„_„+,(a!), 

f-1 

where or i(n-hl) according as n is even or odd. But a particular solution 

of the equation 


dx 


{(1 ~x*)w'} -f-n(n -f l)aj=2{2n ~-4r -hSlP^.. 2 r + i(i») 


2n— 4r-h8 


; Ffi - »f + i(x) 


and consequently 


(2r-.l){n-r-f-l) 

2n-4r-f8 p . . 


♦ Extended ranges of validity are obtainable by expressing the solutions in the form of 
definite integrals. 
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Thus the solution sought for is 
iP„(.) log 

8 


the last term is 




according as n is even or odd. The solution is obviously valid for all values of x 
such that I X | >1. 

Let the solution obtained be denoted, for the moment, by S^(x), then since 
Pn{x) and Qn(^) distinct solutions, 

=^P„(*) +BQ„{x), 

where A and B are constants. Now for large values of | a; |, 

P^(x)^0(x-), Qn(^)^-0{x—^h 


and since 


1-fa? 1 1 1 

i"^---+a„ + 5^6+ • • • - 


SJ^x) is at most 0(a^“ ^). Consequently ^ :^0 and Sn(x) is a mere multiple of Q„(a?). 
Thus 

BQ^{x)^.SJx) 

= 5 F„(ie) log - R„{x), 

where Rfj(x) is a polynomial of degree n— 1. Divide both sides of the equation 
by Pn(x) and differentiate with respect to a?, then 


B — ^n(g) . 

dxlp„{x)) ai*~l {PJx))*’ 


where T„(aj) is a polynomial of degree 2n~2 at most. 
Now since 


(1 t- n{n +l)P„{x) =0, 

aai* 


dx 


+n(n+l)Q„(®)=0, 

oa?* dx 

it is found, by multiplying the first equation by Q„(a!) and the second by PJ,^) and 
subtracting, that 

whence, by integration, 

where C is a constant to be determined. Now, since the leading terms in P^ix) 
and Q^(aj) are resfjectively 


2’»(n 1)* 

it is found that C=l. Therefore 


and — ^ 

(2n+l)I 




dxlpjx)i (1-*«){P,(*)}*- 


or 
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Thus it follows that 


g L_ 

(1 l-ar* 


g={P«(*)}*+(**-i)r„(*). 

Let *=1, then, since P„(l)=l and r„(l) is finite, it follows that B=l. 
Consequently 

^ . *+l 2n—4ir+8 „ , , 

Q„(*)= |p„(*) log 

In particular, 

Qtix) = i log ; Qiix) = 1* log — ^ - 1 ; 


Q,(a:) =^P,(a!) log 


I*; Q,(ar)=.iP,(a!)log 




The Point at Infinity as an Inreanlar Singular Point. — ^Equations 
whose solutions are irregular at infinity are of frequent occurrence ; linear 
equations with constant coefficients furnish a case in point. To study the 
behaviour of solutions of such equations for numerically large values of cc 
is therefore a problem of some importance, a problem, however, which cannot 
be fully treated except with the aid of the theory of functions of a complex 
variable,* 

It is, however, possible to give some rather crude indications of the 
behaviour of solutions which are irregular at infinity, which, cmde as they 
are, will be found to be not without value in their apphcations. 

Consider the equation of the second order, 

g+p(^)^ + g(<r)y = o. 


in which at least one of the conditions for a regular singularity at infinity, 
namely, 

p{x) q{x) —0(x^) 

as , is violated. It will be supposed that the coefficients p{x) and 
^(.r) can be developed as series of descending powers of x, thus 

p(a;)=po«^+ . . q(iX!)=qoxP+ . . 

then since the point at infinity is irregular, one or both of the inequalities 

a>-l, ^>-2 

must be satisfied. 

Now consider the possibility of satisfying the equation by a function 
which, for large values of x, is of the form 

x^e^^^v{x)f 

where P(a;) is a polynomial in x and v{x)=0(l) as . Let Xx^ be the 

leading teim in P(x), then on substituting the above expression in the 
equation and extracting the dominant part of each term it is found that 

X2p2Q;2v- 2 1 = 0 . 

Thus V is given by 

v=:a+l or 2v=j3-b2, 

whichever furnishes the greater value of v. Thus 2v is a positive integer, 
for simplicity it will be supposed that v is a positive integer also. 

Then a solution of the form 

• • • '^^x^v{x) 


® See Chiq>8. XV1I.-XIX. 
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is assumed, where 


i;(<r)=l+^ + ^+ . . 

X £C“ 

and the constants X, fi, ,,,, m, a, ai, ^ 2 * • • • determined in succession. 

When a solution of this type exists, it is said to be normal and of rank 
V. Unfortunately, however, when the series v{x) does not terminate, it 
diverges in general, and therefore the solution is illusory. Nevertheless 
it can be shown that the series, though divergent, is asymptotic y* and 
therefore is of value in practical computation. It will now be shown, by 
an application of the process of successive approximation, how it is that the 
divergent series are of practical value, and an illustration mil be taken from 
the theory of Bessel functions. 

7-81. Asymptotic Development of Solutions. — Consider the linear equation 
of the second order 

%+p{^)%+q(x)y=^0, 

in which p and q are real and finite at infinity ; let p and q be developed in 
the convergent series 

P(x)=^Pq+PiX~^+PzX~^+ . . 

• • • 

The substitution y~e^v transforms the equation into 

^2 dx » 

if A is a root of the equation 

A2 4- Apo +<?o 

the constant term in the coefficient of v disappears and the equation takes the 
form 

d^v . , . , . .dv . , 






Now let 

V=X''Uy 

then if 

tU0cr+pi=O, 

the term in a: in the coefficient of v disappears. 

The leading term in the coefficient of ^ is mg and is real if A is real. It 

will be supposed that mg is negative, f then multiplication of the independent 
variable by the positive number (—tug)~^ replaces wq by —1. 

The equation thus becomes 

i , , «1 , ttz , h._«. 


-'+?+3+ 


. . |m=0; 


a solution will be found which assumes the value y when x^-j-oo, 
Ui=r) and define the sequence of functions (w„) by the relations 

d^U2 duj I I ) dui I ^ I 

dx^ dx (x ‘ ' }dx ^ n 


+-*+ • • • I- 


du„ ,«2 , \dUn-l 1*3 , h, 

♦ Whittaker and Watson, Modem Analysis^ Chap. VIII. 

* The case in which is positive and that in which A is imas^ary may be left to the 
reader. An example of the latter circumstance is given in the foUowing section. 
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Then* 

=’? + + ■ • • |«n-lW<*+/^|^+^*+ • • ■ jwn-lW'^. 

where a^, a2, . . ., ^2» Ps> • - • are expressible in terms of ai, 02, . . ., 

^ 2 » ^ 8 » • * •• 

It follows that 

Mn-Mn-l=J ^ iW 

"hj + • • • ||“n-l(0 *^n-2{0|*^- 

Let it be supposed that | u„^i—u„- 2 I is bounded for a;>a, and that its upper 
bound is il/n -i* Then | w„— I is boimded in the same range and its upper 
bound Mn satisfies the inequality 

X 

where jff is a constant, independent of n. Now M2 is bounded for sufficiently 
large values of x ; consequently the inequality holds for all values of n. 
It follows by comparison that the series 

W=Ui +(%—%)+ • • • +(W„— 'Wn-i)+ • • • 
is convergent for sufficiently large values of x. Moreover its sum is a solution 
of the differential equation in m. 

Now 


“■-“■-/."‘'ii +i« + ■ ■ • H+/.'[?^+p+ -I’* 




where €i -»0 as . 
Similarly 


« 3 -« 2 =^" + 


and finally, if 


Wn— w- 




n — 1 " 


ti — 1 




+ 


■ aym-l “T ^ » 


I ^ ^m-1 , 

X^ * 


+ 




^m-i 


a?”* 


where as £f~»oo . 

Consequently, 

«1+(«2-Mi)+ • • • +(«»-M«-l) 


Cl . Ca , . C„_.i C„+« 


-^+ X +«*"'■ • • • 




♦ The solution of 

which reduces to rj when + 00 is 

u= 

provided that the integral exists. 


da; 


-/(®) 
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where e^O as a>->oe . On the other hand 

I (“n+l~“n)+(“n + 2~Mn + l)+ • • • I 

A* . ^ 


+ . . . )<5, 


where is a constant, for sufficiently large values of x. 
It follows that 


+^**-1- . . . 

“ X -r • • • -r^n-i 


^n4~yn 


a?** 


where as a?^oo . 

Consequently the given differential equation admits of a solution of the 
form 






+yn } 

J ‘ 


a?” -1 X" 

The series may terminate, in which case the representation is exact. 

But when the series does not terminate, it in general diverges.* Never- 
theless if m is fixed, and denotes the sum of the series 

H’+- + ■ ■ ■ +^4 

then if e is arbitrarily small, 

I |<« 

for sufficiently large values of jrrj. Consequently the series furnishes an 
asymptotic representation of the solution, and the sign of equality is replaced 
by the sign of asymptotic equivalence, thus : 

7*82. The Bessei Equation. — When n is not an integer, the Bessel equation f 

is satisfied by the two distinct solutions 

yi=-JJx), ys=J_,(«), 

where 

j ( \_ 

2 ^r(n+l)\ 22 .rr. (n-l-lj 24 . 2 ! . (n+l)(n+2) 

When n is an integer these two solutions cease to be independent. The 
second solution, when n is an integer, is of the logarithmic type.J 

Now consider solutions appropriate to the irregular singularity at infimty.§ 
The substitution 

y=x~^u 

removes the second term from the equation, which becomes 

dHt , r , i— *112) 

ffi-i+p+Vr-"- 




* This can be verified by considering the simple equation 

dm* dm^m*^ 


t Bessel, Abh, Akad, Wise. Berlin^ 1824, p. 84. An account of the early history of 
this and allied equations is given by Watson, Btsael Functional Chap. I. 

I This solution will be g^ven explicitly in a later section (| 16*82). 

§ For a complete dtscussion. of the problem, see Watson, Bessel Functional Chap. VII. 
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For large values of | a; | this equation becomes effectively u^+u^O, which 
suggests the substitution * 

u~e^v. 

The equation now becomes 


d^v . ^.dv 
dx^ ^ ^ dx 




v=0. 


This equation is formally satisfied by a series of descending powers of a?, 
namely 

1 ^ i „ 4. -n2)( ^-n2) 

2a? 22 . 2 ! . a?2 2^ . 3 ! . a?» 


2^ , 4 ! . a?^ 


This series is divergent for all values of x, but it is of asymptotic type. 
In fact, if I a; I is large, the earlier terms diminish rapidly with increasing rank, 
and as will be seen later the series furnishes a valuable method for computing 
Jn{x) when x is large. 

By combining the series obtained with that obtained by changing i 
into —i two asymptotic relations are obtained, namely 

yi ^x~^{JJ cos a?+F sin a;), 
t /2 ^ x~^(U sin x~V cos a?), 

where U and V stand respectively for the even and odd series 

22 . 2 ! , a?* 24 . 4 ! a?i * * * 

and 

2a; 23.8! .a;3 -r • • •• 


The connection between the function Jo(x) and the corresponding asym- 
ptotic series may be derived from the relation, | 

7tJq(x) = ( cos {x cos 6)d0. 

J 0 

Let 

Jo{x)=Ayi+By2. 

then as x^cc 


Thus 


Let 


lim x^Jq{x)—A cos a?-|-R sin x, 
lim x^Jq'{x) = —A sin a7+R cos x. 

A == lim a;*{Jo(a;) cos x—Jq\x) sin x] 
aH^ /■"’ 

= lim — / {cos X cos (x cos 0) -f- sin x cos 6 sin (a? cos 6)}dd 
^ y 0 

= lim — [ cos (2a; sin2J^) cosHOdO 
J Q 

+ lim^ I cos (2a? cos2J^) sin2 
'JT J 0 

\/(2x) sin i0=^, 


♦ For an alternative method of procedure when ns=0, see Stokes, Trans. Comb. Phil. 
Soc. 9 (1850), p. 182 ; [Afo^. and Phys. Papers^ 2, p. 8501. 

t An equivalent relation will be established in the following chapter, § 8*22. 
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xh ^ 2* rVCa*)/ (k2\i 

j cos {2x sm2^^) c.os'^^OdB — lim — j (l co® <l>^dxf> 

— — I cos = 

^ j 0 

The second integral has the same limit and therefore 


A~7r~K 


Similarly and thus 

7 /x Z' 2 12.82 12 . 32 ^ 52.72 \ 

- . . .) cos 

, / 12 12 . 32 . 52 ^ \ , . . 

+ l23.*3-2«V8!:a;3+ • • ■jsm(;r-j7r). 


7‘321. Use of the Asymptotic Series in Numerical Calculations. — The value 

of the asymptotic series may be illustrated by computing particular values of 
Jq(x), If the ascending series 


Jo{x) — 1 - 


0?* a;* 

2 » . 3 * ^ 2^® . 32 . 42 ~ 2 ^* . 8* . 42 . 5* ^ 


is used to evaluate Jo(2)f *^^d the last term taken is that in ar^®, the value 

Jo(2) =0*223 800 779 14 

correct to eleven places is obtained. But if a? =6, and terms up to and including 
that in 07“ are taken, the value obtained is 

Jo(6) =0*15067, 

which is correct to four places only ; in fact the last term used has the value 0*00026 
which affects the fourth decimal place. Thus for even comparatively small values 
of X the ascending series is useless for practical calculations. 

Now consider the asymptotic representation of Jo(6) ; it is found that 

Jo(6)= — 7 ^ — V {(sin 6 H-cos 6)U -j-(sin 6~ cos 6)F}, 


12.32 12 , 32 . 52.72 12 . 32 . 52 . 72 . 92 . 11 * 

“^~2«.21.6~2'^ 2^2.4 iTe® 2i».6r.6® r - • • 


= 1 -0*00195 4-0 00009 -0*00001 + 
=0*99812, 


1 * 12 . 32.52 12 . 32 . 52 . 72 . 9 * 

^ “2^ ”2* .81,62 212.51.6® , 

= 0*02088 -0*00084 +0*00003 
= 0*02052. 

Since 271—0=0*28818, it is found from Burrau’s tables that 
sin 6 = -0*2794.1, cos 6 =0*96017, 
and therefore 

Jj(6) =0*28088 (0*67948 -0*02544) 

=0*15064, 

correct to five places of decimals. Thus by the use of the asymptotic series a more 
correct result is obtained with far less labour tlxan in using the convergent ascending 
series. 

7*8S2. The Large Zeros of the Bessel Functions. — It may be proved, as in 
5 7*82, that 

Jni^) {U„ cos {x — JnTi — i^z) + sin (x — J^)}, 
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where 





If, therefore, ^ is a zero of Jn(^)* ^ is given by the relation 

cot — - — . . . . 


Consequently if ^ is a zero of large absolute value and n is not very large, i is 
approximately given by the equation 


cot — inn — in) =0, 
or 

where m is large.* 

An immediate consequence of this result is that the large zeros of consecutive 
Bessel functions separate one another,! that is between two consecutive large 
zeros of J^ix) lies one and only one zero of Jn+i(^)» 


7*888. Farther Slostration of the Use of an Asymiitotic Series. — The 

differential equation 

dy , 1 

- f- ~ 

ax X 

is formally satisfied by the series 

1 II njl_ 

a* a;* aj* 

but the series is obviously divergent for all values of x. 

Now the equation possesses the particular integral 




aj- le^daj, 


which is convergent when x is negative. 

By repeated integration by parts it is found that 




n I 




where 


Now when a;<0, 


J -00 


\Rn\<{ 


e^dx 


; (n-f 1) I e~* I aj-’»"** I j 

Consequently the error committed in taking the first n terms of the series is 
numerically less than the (n-|-l)th term. The series is therefore asymptotic and 
may be used for computing the integral. 

The function defined by the integral 


r. 


- 0D « 


-dx 


is known as the exponential>integral function and is denoted by Ei(x), 


* The method is due to Stokes, Trans* Comb. Phil* 8oc, 9 (1850), p. 184 ; and 

Phys* Papers, 2, p. 852]. For its fill development see Watson, Bessel Functions, § 15*58. 

t This theorem is in fact true of all the zeros. The general problem of the distribution 
of the zeros of solution of a linear differential equation of the second order is treated in 
Chap. X. 
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7*4. Sanations with Periodic Coefficients ; the Mathien Equation. — 

When the coefficients of a differential equation are one- valued, continuous, 
and periodic, say with period tt, the general solution does not necessarily 
also possess the period tt. In fact the equation may not, and in general does 
not, admit of such a periodic solution. 


Thus the equation 


dx 


cos 2a5)y— 0 


has no periodic solution unless a=0, and although the equation 




-f n2y==0 


has always a periodic general solution, the period is not n unless n is an even integer. 


The consideration of the general case will be deferred to a later chapter,* 
but a particular equation which has some important applications, namely 
the Mathieu equation f 

+{a-2e cos 2a?)t/==0, 

will be considered. This equation has no finite singular points and therefore 
its solutions are valid for all finite values of x. Moreover if G{x) is a solution 
which is neither even nor odd, then G{ —x) is a distinct solution and 

\{G{x)+G(^x)) 

is an even solution, not identically zero, and 

\{G(x)^G(^x)} 

is an odd solution, not identically zero. Thus it is sufficient to consider only 
even or odd solutions. Now if the equation possessed two distinct even 
solutions, a solution satisfpng the initial conditions 

y(0)-0, t/o'(0)=l 

would not exist, which is in contradiction to the fact that the origin is an 
ordinary point. Thus two distinct even solutions; and likewise two distinct 
odd solutions, cannot exist. Thus one fundamental solution is even and 
the other odd. 

Now assume that an even periodic solution with period 27r exists, and 
admiti*. of the development J 

00 

Co(a!)=^Cr cos (2r+l)a:.«> 

r-O 

By substituting this series in the equation and equating the coefficients of 
like ter:ms, a set of recurrence-relations connecting the coefficients is 
obtained) namely 

{( 2 r+l)*-aK+e(c,+i+c,-i )-.0 (r=l, 2. 8, . . .). 


• See ChiH?* XV. 

t MatMeu, J. de Math. (2) 18 (1808), p. 146 ; Whittaker and Watson, Modem Analysie, 
Chap. XIK. ; Humbert, Fonctions de LanU et Fonctions de Mathieu, 

I The differential equation hAg no finite singular point, and therefore (§§ 8*82, 12*22) 
its solution has no finite singularity, and the development oonveiges for all values of x. 
See also Wh^ittaker and Watson, Modem Analysis, § 0*11. 
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Now these equations must be consistent ; the condition for their consistency is 


^(a, 0) = 


a—l—d, 

-0, 


0 , 

0 , 


-0, 

a— 9, 

-e, 

0 , 


0 , 0 , . . . 

-d, 0, . . . 

a -25, -0, . . . 

— 6 , a— 49, . . . 


=0. 


Thus, in order that a periodic solution of the type considered may exist, 
the constant a must have one of the values determined by the determinantal 
equation * 

A(a, ^)=0. 

These values of a arc known as the characteristic values ; when a has been 
determined, the coefficients c^ may be obtained from the recurrence-relations, ^ 
and are determined uniquely, apart from a constant factor. 

Let be that root of the determinantal equation which reduces to 
when ^=0. Then it may be verified that f 

ai==l+6>+0(6>2), 

=9 _ -j- 


It may also be verified that if a—agn+i -1, 

e (92 

2 - 


Sn 


64n(2w~l) 


+ 0(03), 


^ 1 (^2n ) ! 


^n+ 1 ■ 


c„+,=(-ir. 


(2n— r)I 6^ 

2‘^rrl 

J 

8(w+i) 

(2n+l)I e** 


+ 0(02), c,. + 2- 


02 


64(n + l)(2n+3) 
f O(0»'+i), 


+0(03), 


22»‘rl(2n+r+l)l 

which, at least for small values of | 0 |, confirms the convergence of the series 


In the same way, a solution of the type 

'S'<,(®)=^c'r sin (2r+\)x 

r *=0 

exists, where a is a root of the determinantal equation 

A{a,—8)—9, 

The recurrence-relations from which the coefficients cV are determiner are 

(a— l+0)c'o-'^c*'i=O, 

{( 2 r+l) 2 -a}cV+ 0 (cV 4 -i+c'r-i)=O (r=l, 2, 8, . . . ). 

There also exist, for appropriate values of a, solutions of period tt, of the form 

00 

Cjijjc) — c,. cos 2rx, 

f»0 

00 

Se{x)=^ sin 2rx, 

r«rl 

♦ As it stands, the determinant is not convergent ; it may, however, be made atsoluteiy 
convergent by multiplying each row by an appropriate factor. See Whittaker and Watson, 
Modem Analysis, | 2-81. 

t The verification is most easily affected by expressing a and Co(a?) as asoenfing series 
in 8 and determining the first two or three coefficients. 
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The recurrence-relations in these cases are respectively 

(4r— a)Cr+6>(c^n+Cr i)--0 (r- l, 2, 3, . . . 

{a~~4<)c'i —dc' 2 . “ 0 , 

{4>r^~a)c\+e(c',^ (r-2, 4, . . . ). 

Thus there arc four distinct types of solution of the Mathieu equation, 
having a period tt or 277 ; these solutions, multiplied by approj)riate factors, 
are known as the Mathieu Functions. The Mathieu h'unction which reduces 
to cos mx when and in which the coellieient of cos inx is unity is denoted 
by ceji^x). Similarly the furiction which reduces to sin nix when ^—0 and 
in which the cocllicient of sin inx is unity is denoted by se,^{x). Thus 

I- 1 (^’) of type c;(a0, 
cc 2 j,(x) is of type Ce(x), 

is 

is t>f type Sf{x). 


7*41. The Non-Existence o£ Simultaneous Periodic Solutions.- Let a 

be such that Mathieu’s equation has a periodic solution of type Co{x). Then 
the question arises as to whether in any circumstances the second solution, 
and therefore the general solution, can be periodic. Since if iji and are 
distinct solutions of the equation, 


and therefore 


dij2 ^ 

dx </,r 


it follows that if yi is of type (x), is of type So (x) and not of type Sg (a?). 
If the equation admits both of a solution Co (x) and of a solution Sq (a?) the 
equations 

(a — 1 —d)cQ—6ci~v 
(ft — 1 0 — i~t), 

{(2?’+ l)“— ft}c,.+^(^^r4 1+^r- 
{(2r-i-l)^-a}c\+e{c\^.j+c\ i)-0, 

(r~l, 2, 8, . . .) must be satisfied simultaneously. It will be shown that 

this is impossible. 

From the first two equations it is found, on eliminating a, that 

CqCi — cVi 0 

or 

! Co, Cl ] -=26oc'o. 

I I 

Similarly the last two equations give 

Cric'r f 1 +C'r- 1) ^c\{c^ 4. 1 +0^ - 1) 

or 

I Cry ; ~ ^r-l> ' 

^ C rf ^ r + 1 \ C — i, C \ 

whence, for all values of r, 

Cr> Ct I 1 "=2CoC'o. 

C'r, C'r ' 1 
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But if Co is zero and $ is not zero, the remaining coefficients c„ are zero and the 
solution is identically zero. Therefore Cq is not zero, and similarly c'q 
is not zero. But in order that the series may converge it is necessary that 

Cy“->0 as r-»x , 

which leads to a contradiction. Thus, except when ^=0, solutions of types 
Co(x) and So{x) cannot exist simultaneously. In the same way it may be 
proved that solutions of types Ce(iv) and Se(x) do not co-exist. 

7*42. The Nature of the Second Solution; — It has thus been proved that 
if one solution has the period tt, or 27r, the second solution 1/2 is definitely 
aperiodic. An indication of the general character of this second solution 
^ill now be given. Since 

where C is a constant, 



Now let 

00 

yi=Ca(a:)= cos (2r+l)a:, 

r-0 

then 

00 

2 c,. COS 2rx, 
r~0 

and since yi is not zero when x =0, 

00 

COS 2rx, 

f-O 

The last series is convergent at least for sufficiently small values of x. 
Consequently 

{ 00 j 00 j 

Cr COS (2r+l)a: |^o®+ 'X K sin 2»‘a: . 
r-O ) I r-1 ‘ 

where since is known not to be periodic, is not zero, and therefore, with 
an appropriate choice of C, 

yt^xCo{x)+So{x\ 
where So{x) is a series of the same type as So{x), 

Thus yz(x) is not periodic, but quasi-periodic, and 

y 2 ,{x +27r) ==y 2 ,{x) +27rt/i(a7). 

The nature of the second solution, when the first solution is of type Sq(x\ 
Cf{x)f Se{x) may be investigated in the same way.*^ 

7*5. A oonuezion between Differential Equations and Continned Fractions. — 

The particular method of dealing with differential equations which will now 
be outlined has the advantage that it is direct and not so artificial as the 
method of solution in series. It suffers on the other hand that it is applicable 
only to linear equations of the second order and admits of no obvious extension 
to equations of higher order. f 

The equation to be Considered may, without loss in generality, be assumed 
to be of the form 

y=Qtiy'+Piy", 

* The general solution when a is not a characteristic number may be exhibited in a 
variety of forms. See, for example, Whittaker, Proc, Edin, Math, Soc, 82 (1914), p. 75. 
t The method was originally applied by Euler to the Riocati differential equation. 
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where Qq and are functions of tC. The equation is differentiated and 
becomes 


where 


Q / p __ 


This process is repeated indefinitely, and a set of relations 
is obtained, where w ~1, ‘2, 8, . . . , and 

P. 


Then 


Q p _ 


'-=Qo+A/5, 

' y 

Pi 


— Qo+ ' 


Q 1 +P 2 / 


where 


=Qo+ 


Pi P 2 Pn 

^1+^2+ + Qn+Pn’ 


R 


n 




It is therefore natural to consider the continued fraction * 


1 Px P% Pn 

Q0+Q1+Q2+ +Qn + 


if it terminates it will represent the logarithmic derivative of a solution of 
the equation ; if it does not terminate the problem of its convergence arises. 
This question is settled by the following theorem, which is fundamental in 
the theory of continued fractioiis.t TIk continued fraction (A) converges 
and has the value yfy if y^Q and (i) P^'-^F, as n -^00 , (ii) the roots pi 

and p 2 of the equation p^ ~Qp +P are of unequal modulus, and (iii) if \ p^ | < | Pij 
then 

1 

lim 1 |« < I p 2 1“^ 

provided that [ P2 I =t= 

When I p 2 1 —0 the last condition is replaced by the condition that the 
limit is finite. 


7*501. An example of a terminating Ck)ntinued Frpctioxu—ln the case of 
the equation 

where m is a positive integer, the derived equations are 

y(n)—~-^ — «(n+l)-|--~i — y(n+2) (n — 1, 2, . . . m—l), 

^ m~n^ ' m—n^ v » » 

0 = £1^*^ . 

* A similar continued fhujtion may frequently be obtained by integrating instead of 
differentiating. 

f A proof of this theorem will be found in Perron, Die Lehre von den KettenbrUchen, § 57. 
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It follows that 

y' m m— 1 m— 2 1 

X -f- X 

Since the continued fraction terminates, it may explicitly be evaluated by cal- 
culating its successive convergents,^ and it is found that 

y' ^+(m— 2)a,a7®*~®-f (w— 4)02^“®+ . . . 

y “ ... ' 

where 

__ 

2^rl{n-~2r)V 

Thus, as may be verified directly, the equation has the polynomial solution 

7*51. The Function, iFi(a; y ; x) and the associated Continaed Fraction* — 

The function f 

iFi(a ; y ; *) -1 + 2 ^ 

where 

(a)^=a(a+l) . . . (a+r — 1), 
is a solution of the equation 

ayMy-^V+^y" ; 

when y is not an integer an independent second solution is 
(€^~^iF^(a-y+l;2-y;x). 

The series terminates when a is zero or a negative integer ; this case is of 
no new interest and will be put aside. When the series is multiplied by 
1/Ay) coefficients are always finite, and the function vanishes only when 
y— a as well as a is zero or a negative integer. This case also will be excluded. 
Now let 

^ _iFi(a;y;x) 

m ’ 

then 

y(n) ir(„ + i) jL y(n + 2) 2, 8, . . .). 

a-\-n a+n 

All the derivatives cannot vanish, for if and were to vanish 

when 07=070, it would follow from the above relation that F<”*>, and 

finally F itself would vanish when x~x^. Thus F would vanish identically, 
which except in the excluded cases is not true. 

It may be verified directly that 

F'(a ; y ; 07)=aF(a+l ; y+1 ; x)y 
♦ Chrystal, Algebra, H., Chap. XXXIV. 

t This function was first considered by Kummer, J, fur Math, 15 (1886), p* 189 ; the 
notation is due to Barnes, Tram, Carbb, Phil, Soc. 20 (1906), p. 268. The confluent h3rper- 
geometric functions are closely allied ; in Whittaker’s notation 

fc ; 2^4-1; x) ; 

see Whittaker and Watson, Modem Analysis, Chap. XVI. The Bessel functions arc 
particular cases, in fact 

+ 2n+l ; 2ia:). 
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and in general, 

y; =(a)„F(a-f w ; y+n; a?) 

^ (Q)n L a? (a+^)(a+n + l)^a?2 

r{y+w)r‘^y+n l!'^(y+rO(r+^+i) 21 

Let w be a positive integer such that 


a-{-n \ 

y-hni 


then, if n>7W, 


and, a fortiori, if r > 1 


Consequently, when n^m, 


m>|aj, m>2|y|, 


< 


n + |a I 
n-\y\ 

”+OT ^ 2n 

n*“|m \n 


ja+n+^l 

iyfw+r! 


<■1^. 


y(n) I 


< 


S^)”' 1 + 4- . . . 

f{y^m)\ \{y-\m.) . . . (y-fn— l)jl y+n l! 

r(y+m)! ^ 1! ^ 2! ^ / 


(a). 


Un-mgilTl^ 


1 Piy+m) 

and therefore j F^'*^ p is finite. But the equation for p is 

p‘^==p, 

and p 2 ^ 0 . It follows that the continued fraction * 

X x^ 

lag 


y—X y-'-a?--hl y—x^2 

a g + 2 


+ 


I 

‘r 


or 

a {a+2)x 

y—x+y~-x + i+y—x-{-2 + 
converges and has the value 

~{logiFi(a; y; ^)} 

for all values of x for which the latter function is finite. 


The hypergeometric equation may be treated in a somewhat similar way, but 
the results obtained are by no means as simple as in the above case. The main 
result is that, for real values of x, the continued fraction 

a/J ((1+ 1 )( /?+! Ml -^) (a+r)(/l4rMl-a^) 

y^(^a+^+l)x+ y+l-0J+/i+S)x + ■ ■ ■ -I- y tr-(a+^4 2r+l)a: + 
converges to the value ^ log JP(a, p; y ; x) when x<\, and to the value 

^ log Ji’(a, ; a+^-y+1 ; l-a:) when ar>l.t 

* Perron, Bend. Circ. Mat. Palermo, 29 (1910), p. 124. 

I Ince, Proc, JLondon Math. Soc. (2), 18 (1919), p. 236. 
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7-511. Continaed Fractions and Legendre Functions. — it may be verified 
that, if is a Legendre function Q„(x) of degree n,* 

(n+2)i/„ + j-(2n+3)a!y„+j+(n+l)y„=0 (n=0, 1, 2, 8, . . .). 

These recurrence relations lead to the infinite continued fraction 

_ 1 22 £2 
-si -5® -Ta - 

the convergence and significance of whi^ih will now be investigated. 

Since, as , 

2n-j-3 ft 

■ — -- -- ■ ~>1, 

n+l n + 1 


the equation in p is 
and 


p2=2ar/)-l 

1). 


The continued fraction will therefore converge and have the value if 


lim 


x-V(x^-l) 


= I x^^/(x^~l) I 


Now, since 

and therefore f 

Thus when 


2^(n !)2 

(2n + lU 


lim Q„+i(*)/Q„(a-) = 


2x 


lim I Q„(ar) |S = -- 




x\ 

1_ 

2 1*1 


or at least when \x \ >1, j/q can be identified with Q„(x), and therefore 

1 1 * 22 32 




X — Sx — 5x—7x- 


Now (§ 7-241), since 


QnW=iF„(a!)log -«„(») 

X — 1 

where is a polynomial of degree r? — 1, 

Rn(*) o Qn(«) 

= QoM+0{x-^^-^), 

It follows that the convergents of the continued fraction for Qo(<r) are 

i\(xy p,{xy ' • pjxy • * * 

This result furnishes a practical method of evaluating the polynomials 

* These recurrence-relations are also satisfied by yn—Pn{^) except the first, which is 
evidently not satisfied. 

t Bromwich, Infinite Series, Appendix I., p. 421. 
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Miscellaneous Examples. 


1. Find a series which satisfies the differential equation 

Prove from the differential equation that if /(m) is the solution which reduces to unity when 
a?— 0 then, for all values of x, 

/(Wi)/(Wa)--/(r«i4 mj,). 

2. Show that the function 


On(x) = 


2n-inl 

jjn -j - 1 


1 + 


2.(2n 


~2) “^2.4.(2n- 


2)(2n-4) 


+ . . 


satisfies the equation 


,3 dy 1 

dr^ ^ X dx ' 





when n is an even positive integer. 


-- , w'hcn n is an odd positive integer. 

[Edinburgh, 1912.] 


8. Find two independent series of ascending powers of x which satisfy the differential 
equation 


dx^ 


+ xy^O. 


Show that the equation is also satisfied by an asymptotic expansion of the form 
where — and i) is a series of descending powers of a: . [Edinburgh, 1914.] 


4. Show that the following functions satisfy the hypergeoiru'^ ”10 equation 

(i) (1 — ^{E(y — a, y -/? ; y; a:), 

(ii) - a;)y ■ a l-i3 ; 2-y ; x). 

Transform the equation by taking in succession as new independent variables 

z^l-x, z=^ljx, z^ll{l-x)y z=^xl{x-\), z=-(x -l)/x 

and write down four solutions in each of the ne w variables. Show that the aggregate of 
twenty-four solutions may be grouped into six classes, such that the members of each class 
are equal or are constant multiples of one another. [Kurnmer.] 


5. Prove that, when w is a positive integer and 
equation 


(1-a;') 


2a:^ + ln(nfl)- 


l<a:<l, the associated Legendre 

j!/=0 


771 “ 
1 —X 


is satisfied by the associated Legendre functions 


Pn^\x)=^{\ -x^) 


, iw d^Pnix) 


dxm 




Obtain and identify descending series which satisfy the equation. 


[Ferrers.] 


6. Show that if Ci/^{x) is the coefficient of in the expansion of {l~2xh-\-h^)~ in 
ascending powers of /t, then C\,^{x) satisfies the differential equation 

^*2^ .i_ 

dx^ ^ x^ — 1 *dx x* — l^ 
and express CvfH^x) as an associated Legendre function. 

7. Show that the differential equation for CV/*(®) is defined by the scheme 

I -1 00 1 j 

P I 0 » -f2;i 0 X^. 

\ \ — ~v l — fi I 
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8. Prove that the differential equation 

(l-a!)a!«0+{e+*+l-(«+/J+y+8)»>®^ 

+ {e«— (o/S+^Sy+yo+o+^+y+l)*}^ — o^y=0 

is satisfied by a function jS, y ; 6y e ; x) whose series development is 

II T I “(“+i)-^0+i)-y(y+i)..2 1 

2!e(fi+i).£(«+i) + • • • 

9. Prove that, when n is not an integer, 


d jJ~nix)\ __ —2 sin nn 




dx\ Jn(x) f 7rX{ J nix)}** 

Jnix)J i — ji{x)-}-Jft— i(x)J —nix)~ — - • 


[LommeL] 


10. Show that when n is half an odd integer, the Bessel equation admits of solution in 
a finite form, and that 

sin X, 


Jk f i(«) = 


(-iyk(2x)k + 


1 dk /sin x\ 

' ' dix*)k\~x~ )* 


and obtain the general solution in each case. 


11. Show that the general solution of the equation 

40 + 9;«»=O 


may be written in the form 


y — Ax^J i(ari) + Bx^j _ 


12. Show that the equation 




is integrable in terms of Bessel functions, and that, when m is a positive integer , it admits 
of the following general solution : 

w here A and B are arbitrary constants. 

18. Find ascending and descending (asymptotic) series-solutions for the confluent 
hypergeometric equation 


1 I ft I i-m 

'4 8! a* 




and show that, when k=0t a. solution is 


y^xiJniiix), 


14. Show that if Wjc,m{x) is a solulion of the confluent hypergeometric equation, the 
function 

satisfies the Weber equation 

0 +(n+*-ia»)y=0. 

Solutions of this equation are known as the Weber-Hermite or parabolic-cylinder functions 
and are denoted by D^{x). Verify the asymptotic relationship 

+ . . .) 

and show that D~n— JM) is an independent solution. 




16. Show that the substitution y—t^u transfonns the equation 

ay==(y~aj)y'-fa^ 

into 

and hence prove that 


aSB (o-f-1)^ (a-}-2)*iC 

y— a? 4" y— a-f-l -f y“a;-f2 


(y — a)aJ (y — a - l)aj (y — a — 2)aj 

y-\-X — y-f“aj-|'l — y-f“‘l'4“2 ~- 


17. Show that, if D^{x) is the Weber-Hemnite function, 

^ w — l w— 2 

Dn(x) ~~ X ~ X — X 

and that 

D'^n-i(ix)_ n^l n-f2 n + 8 

D~n~i(ir) x ^ x - x ^ 


[Perron.] 



CHAPTER VIII 


THE SOLUTION OF LINEAR DIFFERENTIAL EQUATIONS BY 
JIEFINITE INTEGRALS 


8T. The (General Principle. — The object which is now in view is to obtain 
a definite integral of the form 

(A) K{x,i)v{t)dU 

J a 

wherein x enters as a parameter, to satisfy the given linear differential equation 

(B) L,(y)=-o, 

There are three distinct elements in the definite integral which have to be 
chosen as circumstances demand, namely : 

(i) the function K(x, f), which will be known as the nucleus of the definite 
integral, 

(ii) the function v{t)y 

(hi) the limits of integration, a and 

Now let it be supposed that the nucleus K(x, t) can be found to satisfy 
a partial differential equation of the form * 

(C) L,(K)^M,{K), 

where Mt is a linear differential operator involving only t and 


Then, if it is permissible to apply the operator Lj^ to the definite integral 

J a 

= rMt{K{x, t)}v{t)dt. 

J a 


LetMt be the operator adjoint toM^ then from the Lagrange identity (§5*8) 
which is here of the form J 

v(t)MAK{x, t)} -K(x, t)MMt)} = P{K> v}, 

it follows that 

L^{y{x)}^ (y(x, 

In order that the integral (A) may be a solution of the equation (B), the 
right-hand, member of this last equation must be zero. Such is the case if, 
in the first place, v(t) is a solution of the equation 

Mt(v)=0, 


f Bateman, Trans. Camb. Phil. Sac. 21 (1909), p. 171. 

This assumption will be made throughout the present chapter, 
j' The bilinear concomitant P{K, i>} here involves o) as a parameter. 
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and secondly, if the limits of integration are so chosen that 
identically. 

This method admits of considerable generalisation. Thus, for instance, 
let it be supposed, not that the nucleus K{x, t) satisfies the partial differential 
equation (C), but merely that two functions K{x, t) and k(x, t) can be foimd 
such that 

Lx{K{x, t))^Mt{K{x, t)), 

then 

t)Mt(v)dt+\p{K, 

J a L 

and it is now necessary to find the function 3y(^) and the limits of integration 
a and as before. 


8*2. The Laplace Transformation. — If, in the operator each coefficient 
is of degree m at most, and the operator itself is of order n, Lj. may be written 
in the extended form 


(A) 


n m 

y«0 a—O 


dx^' 


in which the coefficients are constants. 
Consider, together with the operator 


(B) 

then 


n m 

r«xO ««-0 




for each member of \his identity is 


Consequently the equation 

is satisfied by the definite integral 

(C) y{xy^\'^hit)di, 

J a 


rmmO «-=0 


provided that satisfies the differential equation 

(U) M,(i;)=0, 

and that the limits of integration are so chosen that 

rP{e®^ t;}] =0 

L Jt=-a 

identically. 

The equation (D) is known as the Laplace-transform of Lx{y)—0, and 
as the nucleus of the transformation from t;(<) into y(x). The success of the 
method as a means of obtaining an explicit solution of the given equation 
depends primarily upon the readiness with which a solution of (D) is obtain- 
able. In the particular and very special case in which that is to say, 

when the coefficients of the given equation are linear in x, the Laplace- 
transform is a linear equation of the first order and may therefore be integrated 
by quadratures.* 


See Example 1, p. 201. 
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An important reciprocal relationship * exists between the equations 
Ly{y)~0 and Aft(z;) =0, namely, that the former is the Laplace-transform of 
the latter, the nucleus of the transformation being This follows at once 

from the identity 


Since 


n*" m 
r — 0 


d’^(afu) 


n nt 


f — 0 *— 0 


d^(tTv) 


it is sufficient to prove that 


^ (bcT di» ’ 

and this is true since each member of the equation is equal to 

^ Hr- ^ 

^ r(r --l)(r-2)j(. - 1 )(^ ~2) 


I 


It follows that, if y and 8 are appropriately chosen, 

(E) ^(i)= [ e-^y(x)dx 

*' y 

is a solution of (D). The relationship between (C) and (E) furnishes an 
example of the inversion of a definite integral, that is to say the determination 
of an unknown function v(t) in the integrand, so that the definite integral 
may represent the function y(x) which is now supposed to be known. 


8*201. Example illustrating the Laplace Transformation.—Let 

dhf ^ dy 

-\-(p+^-Ax)^^ -f-p/y-o, 

tlien 

du 

M,(M) = <(« + l)^y +{p + (?>49)<K 
Mdv)::= +{P-1 +(p+9-2)t}», 

and 


— d 

vMti u) — uMt(v) = [t{t -f 1 )uv ] . 

The equation Mt{v)~i^ possesses the solution 

and therefore an integral of the type 





will satisfy the equation L^(y)=0 provided that a and p can be so chosen that 
identically. 

* Petxval, Integration der Hnearcn Differcntialgleichungenf 1 (Vienna, 1851), p. 472. 
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It is convenient to write —t for t. Then the integral 

,V(a;) -= 

J a 

satisfies Lx(y) ==0 if a and p are such that 

<)«j* ^ 

vanishes identically. Appropriate pairs of values are 


(i) 

a =0, 

/8 = 1 

ip>o, 


(ii) 

a —0, 

p—ao 

{x>0, 

P>0). 

(iii) 

a “1, 


(aX). 

9>0), 

(iv) 



(ic<0, 

P>0). 

(V) 

a ~ — 00 , 


(*<o. 

9>0). 


Thus required values of a and ^ exist in all cases except when p and q are both 
negative. In particular when p, q and x are all positive, the general solution of 
Lx(y)=0 can be written 

y=AJ ~-t)9di+B I ~t)9dt, 

where A and B are arbitrary constants. 

8-21. Determination o! the Limits of Integration. — The equation M(y) =:0, 
which serves to determine v{t)y is of order m ; its general solution is of the form 

V^CiVx{t)-{’C2V2{t)+ . . . +^m^Tn(0» 

where Vi, form a fundamental set of solutions and. the constants 

Cl, C 2 , . . C^ are arbitrary. These constants and the limits of integration 
a and ^ have to be so determined that the expression 

vanishes identically. 

Now it will be seen from the form of the bilinear concomitant (§ 5-3) 
that it is sufficient to determine the constants Cj, . . C^, a and so that 

u(0, v'(t), , . 

vanish when t =a and Such cannot be the case unless a and p are singular 
points of But if a and are singular points, and a solution v(t) 

exists such that the exponent relative to each of these points is greater than 
m— 1, the bilinear concomitant vanishes at a and at j8 and therefore the 
limits of integration may be taken to be a and p. This case is of practical 
importance, and is illustrated by the example of the preceding section. 
Every distinct pair of limits, if distinct pairs exist, leads to a distinct 
particular solution of the equation. In some cases a sufficient number of 
definite integrals is available to build up the general solution, in others 
only a partied solution is attained. 

8*22. Definite-Integral Expressions for the Bessel Functions. — A function 
which may be taken, instead of as the nucleus of a definite integral is 

K{x, 

Now the two functions and may be expanded respectively in 

ascending powers of xt and xf^^ which converge absolutely for all values of a; and 
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all non-zero values of t The double scries which represents their product 
therefore converges for the same values of x and U is as follows : 


00 00 

r^O 


2^+^ r TTr ' 


When n>0, the coellicicnt of P is obtained by selecting those terms of the 
double series, for wliieli r n | .v. These terms form a singly infinite series, 
namely. 


( 1U‘7,7H-2.S- 

V V a ; ^ ^ 

-1- on t 1 f 

,s ==.0 *“ ' I / • 

where J„(^) is the Bessel function of order n. Similarly, the coefficient of 
r 'Ms Thus 

em-t-')=.jg{x)+ I; {<"+( 

n=wl 


Now let t — and this relation becomes 


2 cos 2m0+2i 2 «^ 2 m-i(*) sin (2m— 1)0. 

W »» 1 W =» 1 

By separating real and imaginary parts, the following two expressions are 
obtained : 

00 

cos {x sin 6) -^Jq{x)-{-2 cc>s 2m0y 

m=“l 

00 

sin {x sin ^)--2 ^ sin (2m —1)^. 

m =»1 

By changing 6 into it follows that 

OC 

cos {x cos 0)~Jo(a:)-l-2 V (— ^ns 2m^, 

?n = l 

00 

sin {x cos 6) --2 ^ ( —1)”^ ^ ^ns (2m— 1)^. 

w = l 

From the first of these four relations it follows that 


/ cos (x sin 6) cos 7id dd -~ ttJ ,J^ x) when n is even, 
,1 0 

—0 when n is odd, 

and from the second it follows that 



when n is odd, 
when n is even. 


By addition it follows that when n is any positive integer, or zero, 

I TT 

I COS (}id~x sin 6)dd =^7rJ n(x). 

J 0 

Thus the ordinary Bessel function with integer suffix is expressed as a definite 
integral.* 

« 

8*3. The Nucleus K{x—t ), — Consider the possibility of satisfying a linear 
differential equation of the Laplace type 

LM^[xtil)+G{-l)}y-=^0 


* JJessrl, Ahh. Al.'tid. H m. Berlin^ 182t, }>. at. 
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by a definite integral of the form * 

^(x)= K{x~~t)v(t)dt, 

J a 

It is clear that K{x^t) will satisfy a partial differential equation of the 
form 

provided that K{z), regarded as a function of the single variable z, satisfies 
the ordinary linear equation 

If, therefore, v(t) is a solution of the equation 

the left-hand member of which is the adjoint expression of the right-hand 
member of (A), and if the limits of integration can be suitably chosen, the 
given equation has a solution expressible as a definite integral of the specified 
type. 


8*31. The Euler Transformation.- A frequently-occurring instance of a 
nucleus of the type studied in the preceding section is 

K{x—t)~(x—t)~^~^. 

The transformation of which {x—t)~^-^ is the nucleus is adaptable to any 
linear differential equation in which the coefficient of / is a polynomial in 
X of degree r. Such an equation may always be written in the form 


+^2(^0 




or 

where 


- . , .- 0 , 

^oiy ) — • • •±T'p(,v)=fi» 


n(2/)= 2 
0 


( _ 1 )» (M+y) • • ■ if^+r+s-l) 




dn-r~sy 


In these expressions is a polynomial of degree w — *r and /x is a constant. 
It is supposed that the^^+l polynomials Gq , , . Gp suffice. 

Now, writing —v=n-\-fi in the nucleus K(x—t)y 


S I 

=(«+F-l) • • • 

=(n+;x-l) . . - {iJi-\-r){x-tr+'-^G,(t), 


* Cailler, BuK. Sc. Math. 34 (1899), p. 26 ; see also Mellin, Acta Soc. Sc. Fenn. 21 
(1896), No. 6. 
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and therefore 




where 
Now if 


yf =(n+/x— I)(n+/UL— 2) . . . {^+l)fx. 


= + . - • +Gp{t)u, 


then 




where 


^By(-1Y G(t) 


fl=(-lF(P+M-l)(p+M-2) • • ■ 

Consequently 

where C=^AjB, 

If, therefore, 


then 


y{x)=j\x-tr+i^-Mi)di, 

L,(y)= 

=C M({(x~t)»+>^~^}v(t}dt 


and now, as in the general case, i;(f) has to be chosen so that the integrand is a 
perfect differential, and thereafter the limits of integration have to be fixed. 
The determination of v(t) involves the solution of the equation 

Mf(u)=0, 

which is known as the Euler-transform of Lj^{y)=^0. When p=I the Euler 
transform is a linear equation of the first order, and v{t) can then be deter* 
mined explicitly.* 


8*811. An Example of the Euler Transformation — Take, as an illustration. 

the case of the Legendre equation (§ 7*24), 

'dx^ dx 

In the notation of the preceding section, 

Go{x)^l-x\ 
fiGa{x)+Gi{x)===2x, 

+ l)Go^(aj) +(/x +l)(^i'(a:) +^2^= 

These relations are satisfied by 

G,(x)^2(^,■Jtl)x, G\(aj)=0, 

provided that 

ix=n — l or ^=*-n — 2. 


^ The full discussion involves the use of the complex variable and is postponed to 
S 18 4. 
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So in this case p =1, and the equation Mt(u) =0 becomes 

The adjoint equation is 

— dv 

= ~2(yx+2)/D-0, 

and has the solution v(t) —(1 — t®) “M- *. 

The limits of integration a and p are to be so chosen that 

identically. When — n— 2, «-f and | a; | >1 this condition is satisfied by 

taking a— —1, Hence the definite integral 

f+i 

y(x)^ J (x~t)-^-\\—t^)'^dt 

satisfies the Legendre equation. In fact, if QJ,x) is the Legendre function of the 
second kind,* 

= ^ (a: 


8'32. The Laplace Integr^. — It is possible, by modifying the path of 
integration, to obtain an integral expression for the Legendre i^ction 
P„(a?) similar to that which in the preceding example was stated to represent 
Q„(a;). This cannot, however, be carried out without making use of the 
complex variable, and will be postponed to a later chapter.f In view of the 
importance of the Legendre polynomials, however, it is well at this point to 
interpolate a simple method by which they may be erpressed as definite 
integrals. 

Consider that branch of the function 


(1— 2j?A+A2)-i 

which has the value +1 when h—0. When | A | is less than the smaller of 
I a?+(a;2— 1)* | and | a;— l)* |, the function can be expanded as a power 
series in h, namely 


where Po(^)i ^ 2 (^)> • • • polynomials in x which will be proved to 

be the I^gendre polynomials. 

Now the equation 

v—x~\-ih{v^—l) 

has a root 

l-^{l-2xh+h^) 

which reduces to x when h— 0 and which, when | 1 is sufficiently small, is 

developable in the form of the series 




n— 1 


aft" Jo 


It is easily verified that 




♦ Whittaker and Watson, Modem Analysis^ § 16*8. 
t § 18-5. 

o 
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and that if <f>(v) is any function of w, 

_d 
dh 

Let it be supposed that, for a certain integral value of n, 

d^v _ 
dh^ "" dx^ 


then 






dx^~^dh 
dx'‘ 


^ 8x) 

Thus, since the relation holds when n=l, it holds for all values of n. 
Now let ^=0, so that v~x, then 




and consequently, 


v= 


i-^(i-^2xh+h^)_ ^ d«-in 


dx”-H2”'^ M- 


Thus 

and therefore 

I'nio!) = 2n~-J ■ 


and P„(ir) is identified, on account of the Rodrigues formula (§ 7*24*), with the 
Legendre polynomial. 

Now since, when | 6 | < | a |, 

dx _ 77 

Joa+b cos X ~~ y^(a 2 __ 52 ) ' 

it follows that 


2A"P„(a:) 

^ 1 f’ 

ol — hx~k'\/(x^—l) cos t' 

This integral is absolutely and uniformly convergent for sufficiently small 
values of | /^ ) ; by developing the integrand as a series of ascending powers 
of h and comparing the coefficients of it is found that 

1 

Pn(a?) = - + cos 

This is the Laplace integral for the Legendre polynomial P^(^) ; the choice 
of the determination of \/{x^--l) is immaterial. 



SOLUTION BY DEFINITE INTEGRALS 


195 


Similar integrals are 
QnM= J {a;4-\/(a?2— 1) cosh 

Pn^{^)~ j cos cos mt dty 

r® 

Q„»»(a7)=(— l)^(w — 1) . . . (n—m -j-1) j [x~\-\/(x^—l) oosh t} ^ ^coshmtdt. 


8*4. The Mellin Transformation.^ — Definite integral solutions in which the 
nucleus is a function of the product xi have been exhaustively studied by 
Mellin.* Such solutions may be obtained when the differential equation in 
question is of the form 

(A) LM=‘>!”f{‘>>^)y+G(x^}y==0. 

Let H be any polynomial of its argument and K(z) any solution of the 
ordinary differential equation 

then K{xi) satisfies the partial differential equation 


or 


L^K=MtK. 


The integral 

y — [ K(xt)v(t)dt 
J a 

satisfies (A) provided that v{t) is a solution of 

where Mt is the operator adjoint to M,, and provided that appropriate 
limits of integration a and p are taken. 


8*41. Application of the Mellin Transformation to the H^igeometric 
Equation. — The example taken for illustration will be the hypergeometric 
equation 

(A) +{c-(a-f6+l)a:}^-a6j/=:0 

which, after multiplication by x, may be written in the form 

LAy) +(a+b)x^ +ab\y-\[x^J +^c-l)x-^]y^O. 

Let 

d2 d 

where the constant e is arbitrary. Then the partial differential equation 

L,{K)==Mt(K) 

* Acta Soc. Sc. Fenn. 21 (1896), No. 6, p. 89. 
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is satisfied by K{xt) provided that u=K{z) is a solution of 
’dz^ 


+{e-ia+b+l)z}^ -abu=0. 


Now the equation 
is satisfied by 


M^v)=0 

v{t)==rr~^(i-~ty ^ \ 
and limits of integration are to be determined so that 

,dulP 




vanishes identically. If u~F{a^ b ; e ; xt) this condition is satisfied when 
a=0, j3=l provided that ^>0, c>^. Under these conditions, then 


y(x)=( F{a,h; e; 
J 0 


satisfies (A). Now 


y(0)=^ = 

J 0 


, r{e)r{c-e) 


m 

ah r{e -Yl)r{c—e) 


oA r(e)r(c~e) 


c r(c) 

But these initial conditions determine the unique solution 

r(e)ric-e) 


r(c) 


'F(a,h; c; x). 


and consequently 

YF(a,b; e; ad)<*- 1(1-1)-^“*- id<== b; c; x). 

In particular, let ^=6, then since 

F{a,b; b; cct)~{l~xt)~^, 

it follows that 

j\l-xi)-<'^-Hl-tr-'>-^dt=~^~^^^F(a,b; c; x) 
provided that i>>0, c>t. 


8*42. Derivation o£ the Definite Int^al from the Hypergeometrio Series. — 

By making use of the properties of the Gamma and Beta functions it is a 
simple matter to transform the series expression for the hypergeometric 
function into the equivalent definite integr^. Since 

b{h+l) . . . (i.+r-l) = r(6+r)/r(^), 


F{a, b; c; 


®)=i+2 


r*-l 


a(a+l) . 


■ . (a+r— 1) .A(A +1) . . . (A4r— 1) 
r! c(c4-i) . . . (c-j-r— i) 


_ r{c)ir(b) — a{a+l) . . . (a+r-1) r{b+r) t 

rl ’T{c+rfl 



SOLUTION BY DEFINITE INTEGRALS 


197 


Now 


r(6+r)r(ft-6) 

r(c+r) 


=i3(6+r, c—h) 


Jo 


provided that the real parts of b +r and c —b are positive, and therefore 
F(a,b; c; r(W ^ S 


~r(b)r{c~-b)L^ ‘ ri 

[V-i(i-u 

J 0 


'mixc-b) 


r I 


The inversion of the order of summation and integration which has been 
made is valid so long as the hypergeometric series remains uniformly con- 
vergent, that is to say if \x\ < p < 1. Nevertheless the definite integral 
representation of the function is valid for all values of x, but to compensate 
for this increase of validity, restrictions have been imposed upon b and c. 

It is possible to alter the path of integration in such a way that the 
integral constitutes an independent solution of the differential equation. 


8*5. Solution by Double Integrals. — In many cases in which attempts to 
satisfy a given linear differential equation by a definite integral of the type 
(8*1, A) fail, it is possible to solve the problem by means of a multiple integral. 
For instance, a method such as that based upon the Laplace transformation 
is practically useless unless the transformed equation is of the fii’st order and 
the equation to be solved restricted accordingly. In the present section a 
method of expressing the solution of a differential equation by a double 
integral will be outlined, and in the following section a particular example 
will be treated in detail. 

Let La.(y)==0 be the given differential equation, and let it be supposed 
that a function K{x ; s, t) can be found such that 

(A) l4j^K{x f Sf i Sy i)y 

where M,, t is a partial differential operator of the second order of the type 

where a, by c and d are functions of s and t. Such relations as these can as 
a rule only be arrived at tentatively ; no general method for setting them up 
is known. 

Now consider the double integral 

(C) y{x)=:ffK(x ; s, t)w{Sy t)dsdty 

where both the function t) and the domain of integ^ration are at present 
unspecified. Then, assuming the validity of differentiation imder the integral 
sign a sufficient number of times with respect to a?, 

L^{w)=ffL^{x ; s, t)w(s. t)dsdt 
=JfM,, ,K{w ; s, t)u)(s, t)dsdt. 
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But, by integration by parts, 

[Jbzv^^dsdt hwKdi)^ -j j K dsdt, 

I jew ^ dsdt — J cwiid«j — j Jk dsdt. 


and therefore 

where 

(D) 


L,y{x)=fjK{x-, s, t)M,,Aw)dsdt+{r{K, a;}], 


_ 02 0 5 , J 

^‘■‘^dsdt^ ds^ 


is the partial differential operator adjoint to (B), and P{K, w} is an expression 
analogous to the bilinear coricoinitant Avhieh may easily be written out 
in full. 

In the first place, then, w(s, i) is to be determined as a solution of the 
partial differential equation 

(E) t{w) 

Thus the solution of the problem appears to depend, and in fact may depend 
upon an appeal to a higher branch of analysis, namely the theory of partial 
differential equations. But in most cases of practical importance xv(s, t) has 
the particular form u{s)v{t). and the single partial equation (E) is replaced by 
a pair of ordinary equations each of the first order : 


du 

""ds 


+ ^ “ 0, 


dv 

^dt 


+ 8 = 0 , 


where a and jS are functions of .9 only, and y and S functions of t only. 

In the second place, w(s, t) having been determined, it remains to choose 
a domain of integration such that the integral in (C) exists and the expression 
zy}] vanishes identically. 


8*601. Example of Solution by a Doable Integral." Consider the equation 

ax^ ax 

It does not yield to treatment by the simple Laplace transformation because the 
first coefficient is of the second degree. It can, however, be solved by a double 
integral whose nucleus is a form suggested by Laplace’s nucleus In this 
case 

The multiplier 10 ( 5 , t) therefore satisfies the differential equation 
M,, «(«>) = |(*£ 

and it is sufficient to write kj( 5, f)— M(s)r(f), where 

dw , 

s-^ — (a~-l)M— ~~s^u, 
as 

whence 

e- 
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and 


dv , ^ 

at 


whence 

The domain of integration may be taken to be the quadrant a ?>0 «/>0 provided 
only that a and b are numbers wliose real parts are positive. 

It follows that 


and similarly that 


-QU -00 

?/i=/ I 

J 0 J 0 


Vi- 


= 1 J 


are solutions of the given equation. 

8*502. Connection of the Double Integral with the Solutions in Senes. — ^The 

double integrals which satisfy the differential equation of tlic previous section may 
readily be derived from the series solution by making use of the property of the 
Gamma function that ♦ 

F(2-f l):^2r(2). 

A pair of series solutions, even and odd functions of a? respectively, is 


=xi- - 


+ 

(a + l )(6 + ]) 


a(a i- 2)(a +4) . b(b +2)(6 -y ) 


(i! 


aj®-}- 


3! 


4 - 


(a j-l)(a-j-S) .(b-hl)( b-j-S) 


a;®+ • • 


where the law of formation of the coefficients is sufficient o/ obvious. 
Then 


r(ia)r(i6)y,==r(ia)r(i6)+2 


,iaraa).ibr(ib) 


21 


■ - 


dsdi 


4 ! 

22r(iu + l)F(i& + l) , 2*r{ia~{-2)r(ib-\-2) ^ . 

rco fcD r s<^+Hb-hlx^ + 

+ + • 

j e- - 1/& - 1 co 8 h(xst)dsdt 
and in the same way it may be proved that 

TOO rco 

r(ia'i-i)mb+i)Y2-=2^~i^ ~i^J ^ j ^ 8 inh(xst)dsdt. 

== 2 --ia”i 6 (yi-t/ 2 ). 

The series and Y^ converge for any values of a and b when |aj|<l ; the 
corresponding integrals exist for all values of x when the real parts of a and b are 

♦ It will be remembered that r(z)= f ^du 

J 0 

/ CO 

writing 
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positive. Thus the increase in the range of validity of tlie expression for the 
solution is gained at the expense of a restriction on the parameters a and 6. 


8*0. Periodic Transformations. It will now be supposed that, in the 
integral 

(A) y(x) = K{x, t)v{t)dt, 

the nucleus K{x, t) satisfies the partial differential equation 

(B) L,(K)=L,{K). 

Then, if the differentiation under the integral sign is valid, and if A is an 
arbitrary constant, 

LJiy)-\-Ay^ (\L,{K)+AK}v{t)dt 
' ^ 

= l'^{Li(K)-{-AK}v(t)dt 
= (^K(x, t){L^v)+Av}(U+\p{K, 

Thus if, for any choice of the constant A, the function v{t) satisfies the 
differential equation 

(C) Ltiv)+Av=0, 

and the limits of integration are chosen so that the integrated part is identi- 
cally zero, the definite integral will satisfy the equation 
(B) L^(y)+Ay=0 

for the same value of A. 

The solution of an equation such as (C) or (D) is often, as was seen in 
§ 7*4, a twofold process involving not merely the formal determination 
of a function which satisfies the equation together with a set of initial con- 
ditions relative to a specified point, but also the determination of the constant 
A so that other conditions may be satisfied. Such conditions might be 
introduced, for instance, by supposing that the solution is purely periodic 
with a given period, or has a zero at a point other than that to which the 
initial conditions refer. 

It will be supposed then, that such conditions are imposed upon the 
solution of (C), that such a solution can exist only for a set of discrete values 
of Af and when it exists is uniquely determined apart from an arbitrary 
constant multiplier. Precisely the same set of conditions will be imposed 
upon the nucleus K(x, t) regarded as a function of the single variable x 
with ^ as a parameter.* Then clearly, if the relation v^(t)y so determined, 
corresponds to the characteristic value A^y then 

yM)— j'^Kix, t)Vr{t)dt 

satisfies (D) for the parameter Ar and satisfies all the initial conditions which 
were imposed upon Vr{t). But y^ix) is, under these restrictions, unique, that 
is to say, a mere multiple of If v,.(«r)=A,.t/,.(ir), then i^r(^) satisfies the 

homogeneous integral equation f 

y{x)=X I^^K(x, t)y(t)di, 

when A has the characteristic value A,. 


* The possibility of determining K{Xy t) to satisfy the imposed conditions identically 
in f is assumed. 

t Bateman, Proc, London Math. Soc. (2), 4 (1907), pp. 90, 461 ; Trans. Comb. Phil* Soc. 
21 (1909), p. 187 ; Ince, Proc. Roy. Soc. Edin. 42 (1922), p. 48. 
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8*601. Example of Solution by an Integral Equation. — Let the given equation 
be 

ax“ ax 

where m, n and p are constants and w^>0, n^O. For certain discrete characteristic 
values of A there exists a solution, unique apart from a constant multiplier, whicli 
is finite in the neighbourhood of the^ingular points a;=±l. The nucleus K{Xy t) 
which satisfies the equation Lx(K)=Lt{K) and is finite, for all values of t except 
f — ± 1, in the neighbourhood of ± 1. is ^(1 — /)«- 1. Now 

dP{K, v\ 

' -^^)^t{K)~Kix, t)L(v) 

d r dK d 1 

If v{t) is finite in the neighbourhood of f ~ ±1, the expression in square brackets 
will vanish at those points provided n>0, wi>0. Consequently solutions of the 
given equation will satisfy the integral equation 

y(x) — -f- 0"* “ ~ 0” “ 


MlSCliLLANEOUS EXAMPLES. 


1. Show that the differential equation 

a!^/%4-^(f>)y==0, 

where ^ and ^ are polynomials with constant coefficients, is satisfied by 

where x(0 is f^he reciprocal of ^(f), and a and j8 are so chosen that for all values of x. 


e^t+f4>it)x(t)dt 




2. Express the general solution of 

d^y 






in integral form (i) for positive, and (ii) for negative values of x, 
8. Show that the most general solution of 

d^y 


[Petzvai.] 


where a is a constant, is 




--xy^a. 


I \ 

y~ I exp <*>Txt— 

.-Tn .'o' « 






where + ^ = and the constants are connected by the single relation 


4. Prove that the equation 
has the particular solution 


^Ar=a. 

r-0 




I'CO 

y— sin (x/v)e~^^*vdv ; 

J 0 


and that the equation 
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has the particular solution 


y = I dv 


when a;>0. What modification is required when a!<0 ? 
Derive the general solution of each equation. 

5. Show that the equation 

d*y 


[Petzval.] 


► 4-;£+(a;+a)2/=-0 


has the solution, finite at the origin, 

firr 


COS {x cos 0 + a log cot ^6)dt, 


when a is real. 

6. Prove that 

is satisfied by 


fSharpc, Mess, Math, x.] 


‘'S+^2+«-« 


( 1 t^)m ~ 1 cos xt dt, 


and deduce the series-development of this solution. 

7, Prove that, in the notation of Chapter VII., Example 8, 
sh\(a, y ; 0, e; x) 

^ AW*) 

r(/3)r(0-/3)r(y)r(c-y)io/o' 

and thus express the general solution of the terms of double integrals. 

8. Prove that a particular integral of 


y — ( f f(stx)s°^i'~h^i~'^ dsdt, 
J oJ 0 


and obtain the corresponding result for the equation of order n : 




9. Prove that, if Pm{x) is a Legendre polynomial, and Qm(^) the corresponding Legendre 
function of the second kind, 

and deduce, by induction, that if m and n are positive integers and m^n, 

f + iPn{t)Pm{t) , 

Pn{x)Qm{^) = i j x-f 

10. Find the differential equation of the fourth order satisfied by 

Pn{x)Pm{x), Pn(x)Qfn(x), Pm(n)Qn(x), Qm(x)Qn(x) 
and show that it is transformed into itself by the Euler transformation 

Obtain a general type of equation of order n invariant under this transformation. 

11. Show that the relation 

fix) = \'"K(x-t)mdU 

J 0 

may be replaced by the three relations 


«(«) = p e-aK{t)dl, v(s) = , 

u(s)v(s ) « [ 

J 0 


[Borel.J 
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HencJe prove that, if Jn{x) is a Bessel function 

/ Jm{x~-t)Jn{t)i~^dt^n~^Jm^^n{x). [Bateman.J 

J 0 

12. Show that the nucleus K{xt) satisfies the partial differential equation 


if u~K(s) is a solution of 

and that there is then a transformation depending upon the nucleus K(xt) from 

to the adjoint equation of 

HO+"0l)h^- 

Hence prove that 

J„(4 = 

where x is positive and n is real and greater than — J. 


[Bateman.] 



CHAPTER IX 

THE ALGEBRAIC THEORY OF LINEAR DIFFERENTIAL SYSTEMS 

b-1. Definition of a Linear Differential System. — The linear differential 
equation 

+ • • • +P„-l{l0)^+Pn(!»)y=r(!c), 

taken together with one or more supplementary conditions which are to be 
satisfied, for particular values of x, by y and its first (n—1) derivatives, is 
said to form a linear differential system. The simplest set of supplementary 
conditions is that which was postulated for the fundamental existence 
theorem (§ 8*82), viz. : 

y(*o)=^o. 2/'(iKo)=2/o'. • • 

Vo* yo\ • • *» being n pre-assigned constants. The existence theorem 

reveals the fact that, when is an ordinary point of the equation, the 
system has one and only one solution. This particular set of supplementary 
conditions provides what is known as a one-point boundary problem, since a 
solution of the differential equation has to be found which satisfies the 
initial conditions at one specified point. Such a problem, then, has one and 
only one solution provided that the number of independent conditions is 
equal to the order of the equation. 

In a two-point boundary problem the differential system is composed of 
the differential equation and a number of supplementary linear conditions 
of the form 

Vi{y)^a^(a)+aiy\a)+ . . . 

in which the numbers a, p and y are given constants, and (a, b) is a definite 
range of variation of x. It will be supposed that m linearly-independent 
supplementary conditions of this type are assigned ; since there cannot be 
more than 2n independent linear relations between the 2n quantities 

t/(a), y\a), . . y(b), y'{b), . . 

it follows that m<2n. 

The system will be written in brief as 

(Hy)=r{x), 

\Ui(y)=-Yi (i=l, 2 m). 

Intimately related to the given system is the completely homogeneous 
system 

(L(y)=0, 

my)=0 (i=l,2 ,m). 

This is known as the reduced system. 

In the case of the reduced system, there are clearly two possibilities to 
consider : 


204 
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(i) The system may possess no solution which is not identically zero ; 
the system is then said to be incompatible. 

(ii) The system may have k( <n) linearly independent solutions 

yi{^\ M yici^)- 

Then the general solution of the reduced system may be written 
Ciyi{x)+c^^(x)+ . . . +Cj,yj,{x\ 

and depends upon the h arbitrary constants Cj, 6*2, . . •, system is 

said, in this case, to be k-ply compatible ; k is called the index of compatibility. 
Similarly, in the non-homogeneous system there arise two cases : 

(i) The system may admit of no solution at all, which implies that no 
solution of the equation L{y)—r{x) can be found which satisfies the m 
boundary conditions Ui{y)—yi. 

(ii) The system may be satisfied by a particular solution yo(x). Then 
if the index of the reduced system is /r, the general solution of the non- 
homogeneous system is 

yc{x)-\-Ciy^{x)+c^y^{x)+ . . . +cj^jfx\ 
where +6*22/2(0;)+ . . . +Cj^yifx) is the general solution of the reduced 

system. It bears a close analogy to the complementary function (§ 5 * 1 ) of 
the linear differential equation, when the latter is unrestricted by boundary 
conditions. 

The present chapter will be devoted to the general question of the com- 
patibility or incompatibility of a linear differential system, and will show the 
very close resemblance which exists between the theory of linear differential 
systems on the one hand, and the theory of simultaneous linear algebraic 
equations on the other. 

9*2. Analogy with the Theory of a System of Linear Algebraic Equations.- 

A linear differential system may be regarded as the limiting case of a 
system ofM linear algebraic equations involving N variables, when, in the 
limit, M and N tend to infinity. For simplicity, the analogy will, in the 
first place, be developed for the case of a linear differential system of the 
second order, 

+i02('«)2/ =»■(«). 

aiy{a) +cHy'{a) +^iy(h) +^iy'(b) =Yi (» < 4 ^)- 

It will be supposed that Po{x)y Pi(x), p^ix) and r{x) are continuous 
functions of the real variable x throughout the closed interval a<,x<J). Let 
this interval be divided into 6* equal parts by the points 

XQi ^ 1 , X^y * • •» Xgy 

where XQ=ay Xg—by and let 

Ax=Xy^i—x^, 

^yv^y{^y^i)~-yM> 

^ '^yv =y{xy + 2) + 1) +yM' 

Then the differential equation may be regarded as the limiting form of the 
difference equation ♦ 

when, in the limit, Ax tends to zero. As it stands, this difference equation 
holds for v=^ 0 , 1 , 2 , . . ., , 9 — 2 . In virtue of the expressions for Ay^ and 

* Porter, Ann. of Math. (2), 3 (1902), p. 55, proved that tlic passage to the limit from 
the difference equation to the differential equation may be made with complete rigour. 
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it may be written, after both members have been multiplied by 
in the form 

P{)vyv+Pivyv^\'\‘P2vyv+2—^v (^'=o, i, 2, . . 5—2). 

There are thus .s— 1 equations connecting the 5 +I unknown quantities 

2 ^ 0 . 2 / 2 , • • •, yi- 

In the same way, each boundary condition 

aiy(a) +aiy'{a) +^{y{h) +^iy\h) 

may be expressed as the limiting form of 

which, in turn, may be written as 

^to2/o +^ii2/i +^i, 8~iy8-i -i-Aisys —Bit 

and so each boundary condition is equivalent to a linear difference equation 
connecting i/o, t/i, y^-i, and y^. 

The ideas here involved are clearly quite general ; thus a hnear differential 
equation of order w, whose coefficients are continuous in (a, b), may be 
regarded as the limiting case of a family of difference equations of the type 

Povyv~\~Pli^v+l~{~ • • • ~\~Pnvyv-{'n^Bv 1, 2, . . S fl) 

where, as before, s is the number of equal segments into which the interval 
(a, 2>) has been subdivided. Each boundary condition, whether it relates to 
one, to two, or to several, points of (a, 6), also leads to an equation of pre- 
cisely the same type ; if there are m boundary conditions, there will be, in 
all, 5+m— n-f-l equations between the unknown quantities 

yo* 2/i» 2/2» * • 2/«* 

In order to emphasise the analogy which is thus seen to exist between 
linear differential systems and systems of linear algebraic equations, it is 
necessary to record the main properties which the latter are known to 
possess.* 

9*21. Properties of a Linear Algebraic System, — Consider the set of M 

simultaneous linear equations 

^1iAi 4"^12-Y2+* • •+^livAjv=0, 

between the N variables j, X 2 , • . Two cases may arise : 

(i) The system may admit of no solution except 

^1=^2= . . . =Xjv— 0 ; 

that is, the system may be incompatible. 

(ii) There may be several, say k, sets of solutions : 


^ 11 , 

^ 21 , • ■ 

Xnu 


^ 22 . - . 

M Xju^y 


Xu, . ■ 

Xifk* 


These relations are said to be linearly independent if it is impossible to 
determine constants c, which are not all zero, such that the N equations 


♦ See Bdcher, Introduction to Higher Algebra, Chap. IV. 
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are satisfied simultaneously. When the k sets of solutions are in fact linearly 
independent, then on account of homogeneity of the system, the general 
solution is 

Yl— CjXii -fC2Y]2+ • • • +^lc^lk9 

Y2=CiY2i +^^2^22+ • • • 

Yjv— CiYj^l+C2Ajy2+ • • • 

in which Ci, C 2 , . • c^t^^e arbitrary constants. The system is, in this case, 
A;-ply compatible. 

The index of compatibility, k, of the given system is determined by the 
following theorem : If p is the order of the non-zero determinant of highest 
order which can be extracted from the matrix 


{A) 








^]iV 




then k-~N ~~p. The number p is called the rank of the matrix (A). 
Consider now the non-homogeneous system of equations 


+a3f2Y2+ . . 


and with it the augmented matrix 


/ail, ^i2» • 

, ., aijv, Ih \ 

(B)= r 

)• 

Viifj, a^f 25 ♦ 

• -5 

The rank of (B) is at least equal to that of (A ) ; a necessary and sufficient 
condition that the non-homogeneous system of equations be compatible is 
that the rank of (R) should be exactly equal to that of (A), In this case, if 

A 105 A 205 

• *5 ^NO 


is any particular solution of the non-hornogencous system, then the general 
solution is 

Yj =Yio+CiYi] +C2A12+ ■ . • +CyfcYifc, 

Y2 — Y2o4~<^iY 21+C2Y22+ • - • H-c^Yo*, 


Yjv— Yjvo+^^lYjy7l+C2YjV2+ • ■ • -h^k^Nk- 


9*22. Determination of the Index of a Linear Differential System.~-Let 

t/if 2 / 2 > • • •> 2 /n he a fundamental set of solutions of the homogeneous linear 
differential equation 

L(y}=-0, 

The question as to whether or not this equation is compatible with the m 
homogeneous linear boundary conditions 

Ui(y)=0 (i~l, 2, . . ., m) 

is equivalent to the problem of investigating the possibility of determining 
the constants Ci, C 2 , . . in the general solution 

y=Ciyi+C2y2+ • • • +^n2/n 

in such a way that the boundary conditions are satisfied. Everything there- 
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fore depends upon the compatibility or incompatibility of the system of m 
simultaneous equations 


CiU^{yi)+CiU^(y2)+ - . • +CnU^(yn)==0, 
and therefore upon the rank of the matrix 

/Uiiyi), U^iy^h • • • Uiiyn) \ 

( ) 

If the rank of this matrix is p, there will be n~p linearly independent sets 
of values of Cj, corresponding to each of these sets of values 

there will be one solution of the differential equation which satisfies the 
boundary conditions. The index of the differential system is therefore 
A:=n— p. Consequently, a necessary and sufficient condition that the given 
system should he k-ply compatible is that the rank of the matrix (U) is n—k. 
In particular, if the rank of the matrix is n (which implies the condition 
that m>n), the system will be incompatible. 

Consider now the non-homogeneous system 

( L(y)=r{x), 

^ Ui{y)=Yi (»=1. 2, . . wt). 

2/i» yz* • • •» 2/n form, as before, a fundamental set of solutions of the 
homogeneous equation, and if i/o is ^ particular solution of the non-homo- 
geneous equation, then the general solution of the latter will be 

y^yo+ciyi+Cfy2+ . . . +c^n- 

In order that the boundary conditions of the non-homogeneous system may 
be satisfied, it must be possible to determine the constants cj, . . .. 
from the equations 

ciUi{yi)+C2Ui(y2)+ . . • 


ClUJpi)+C2C/Jy2)+ • • • +CnUm{yn)^ym-UJyo) 

The possibility of so doing depends upon the rank of the augmented matrix 

, /Uiiyi), U 1 P 2 ), • • •» Uxiyn), yi-Ui{yo)\ 

( )• 

VM> ■ ■ •. U„{y„). Ym-U„(yoY 

A necessary and sufficient condition that the non-homogeneous system should 
be compatible is that the rank of the matrix {U^) is equal to the rank of the 
matrix (17). If p is the common rank of the matrices, the general solution of 
each system will depend upon n — p arbitrary constants. 

As an important corollary it follows that w?ien m<Cn a necessary and 
sufficient condition that a non-homogeneous system should have a solution is 
that the corresponding reduced system is {n—m)-ply compatible; when m=n 
the condition is that the reduced system is incompatible, 

9*8. Properties of a Bilinear Form. — The expression 

^11^1^1 +®12i*^iy2+ • • • 

+^22^2^2 + • • • 

+aivia:jvt/i+aj(^2®jvy2+ • • • ’\-o>sjs^jityN 
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is said to be a bilinear form in the two sets of N variables 

® 2 » • • •» ^N 9 

yu 2 / 2 » • • •, yN, 

for the reason that the coefficient of each a: is a linear function of the variables 
y and conversely. A distinction has to be made between the cases when the 
determinant 




• • 

^IN ! 

A = 


% 2 » • • 



ayi. 

ayf^, . . 

ayy 


which is known as the determinant of the form, is or is not zero respectively. 
In the former case the bilinear form is said to be singular, in the latter it is 
said to be ordinary. It will here be assumed that the form considered is 
ordinary. 

Let the variables ajj, ^cjvr be replaced by a new set of N variables 

Xi, Jl2, . . Xyhy means of the substitution 

4 -^ 12 *^ 2 + • • • 

a ;2 =021X1-1-022^2+ . . . +C 2 j«rA^, 

0^N—<^NlXi+Cjf2^2’i- • • • 
such that the determinant 

C=| Cij I 

is not zero. Since C=f =0 the substitution is reversible, that is to say the 
variables X are uniquely determinate in terms of the variables OJ. The 
bilmear form is then expressible as 

N N 

and the corresponding determinant is 

l=l««l lc«l 

The form therefore remains ordinary after the substitution has been made. 

Now let the variables t/2, . . t/jy be replaced by the set Fi, Y2» • • 
by means of the ordinary substitution 

Fi^diil/i+di2^2+ • • * "^^iNyNt 
F2=d2it/i+<i222/2+ * • • -i-^iNyNf 


YN=dy2yi'i-^N2yi~^ . . . +djf]!fy^. 
The form is thus reduced to 

X^Y^+X^Y^+ . . . +X^Y^, 


which may be regarded as the canonical representation of an ordinary bilineai* 
form. This reduction may be carried out in an inffiute number of ways 
because the variables Xi, X2,, . . xjf may be transformed into the new set 
Xi, X2, • . ; Xy by any linear substitution whose determinant is not zero. 
But once the new set of variables Xi, X^f . . Xy has been determined, 
the corresponding set Fj, F2, . . Yy is unique. 

Consider then what change is introduced into the set of variables F in 
consequence of a change in one or more of the variables X, In the first 
place suppose that to 



. , Xy, 


p 
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correspond respectively 

Fi, F 2 , . . Ym, Fmi i, . Y^. 

LetYi, Y 2 , • • •> -Yjif remain unchanged; letXjif+i, . . be replaced 

by the new variables X'j^^iy , . X'^ which are such that 

Yi, Ag, . . Xm. X'm-,1, . . 

form a linearly independent system, and, further, let 

F'l, F' 2 , . . F'm. Y^m-^1. . . Y'^ 

be the corresponding system. Then 

^iYi+X2Y2+ . . . +A3fFijf +-X'Af+iFjjf4 1+ • • • +-YjvFjv 

~X^Y\ + X2Y'2+ . . . +XmY'm+X'm-,iY'm,-1+ • • • X'jyY'j,. 

Since Aj, A 2 , . . Am, A'm + 1 , • • •, X'^ are linearly independent quanti- 
ties derived from the variables Xiy Xjsi by a substitution whose 

determinant is not zero, it follows that a unique set of values of Xiy x^, > . 

can be found such that 

Ai== . . . “Am=0, A'm + i=1, A'm + 2= • • • =A'iv— 0. 

Then, if for these values of x^y x^^ . • Am 4 1 , A’m + 2 > • • •» become 

respectively ^m+i» + 2 > • • •» it follows that 

l=>^Af + lFM-M+^M + 2^Atf-f 2+ • • • -^^^Y 
In the same way F'm 4 . 2 > • • Y'^q are expressible as linear combinations of 
Fm + I, • • •» Yy» 

The quantities F'l, F' 2 , . . F'm r>^ay be dealt with in a similar way. 
In particular, let that set of values of Xiy x^, . . x^^ be determined for 

which 

Ai=l, A2= . . . =Xm~X'm-\-i~ ‘ • • --=A'iv=0; 

'and for this set of values let Am+i, • • , X^ become Bm^x^ • • •, Bjn 
respectively. Then 

F'i = Fi+J^M-f iFm+i+ • • • +i5jvFjv, 
and similar expressions are found for F' 2 , • • •, F'm- 


9-31. Adjoint Differential Systems. — The theory of the bilinear form, 
which was outlined in the previous section, finds an important application 
in the development of the conception of an adjoint pair of linear differential 
systems.* Let 

. d^u , d^~^u , , du . 

L(u) = Po^„+Pl^,+ . . . +p„_i^+p„M 


be a linear differential expression, in which it is assumed that the coefficients 
pi are continuous functions of the real variable x for that the first 

n~i derivatives of pi exist and are continuous, and that p^ does not vanish 
at any point of the closed interval (a, 

Then the adjoint differential expression is 








dx^~^ 




d{pn -iD) 

dx 


+ Pn^f 


♦ A special pair of adjoint differential systems is given by Liouville, J. de Math, 8 
(1838), p, 604. Mason, Trans, Am. Math, Soc. 7 (1906), p. 337, deals with systems of the 
second order. Birkhoff, ibid. 9 (1908), p. 373, and Bocher, ibid. 14 (1918), p. 408, treat 
the general question. Extensions to systems of different!^ equations have been made 
by Bounitzkry, J. de Math, (6), 6 (1909), p. 65, and B6cher, loc, cit, 

t This implies that the equation has no singular points within the interval (a, h) or 
at its end-points. 
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and L{u) and L{v) are related by the Lagrange identity (§ 5*3) 


vL(u)-~uL{v) — ~P(m, t;), 


where P{u, v) is the bilinear concomitant 



v~ 


'n-l 

dx 

+ 

du 1 

r 

dx 1 

[Pn~2^- 

+ 





d^~ 


dx^ 





The determinant of this form is 


. . . 



1 

i 




0 


-Po, 

0, 

0 


0, 

0, 

0 


The elements below the secondary diagonal are all zero, and therefore the 
value of the determinant is which is not zero at any j)oint of (a, 5). 

The bilinear concomitant is therefore an ordinary {i.e. a non-singular) bilinear 
form in the set of variables 

w, u\ . . 

Vy V'y . . 

If the Lagrange identity is integrated between the limits a and b. Green’s 
formula 

j {vL{u)—uL{v)}dx==^^P(u, i^)j 

is obtained. The right-hand member is a bilinear form in the two sets of 
2n quantities 

u{a)y u'(a), . . u(b)y u'{b), . . 

v{a)y v\a)y . . i;<»*-i)(a), v{b)y v'(b)y . . v^^-^^b); 

its determinant is 

A(a). 0 I =|po(aK{6)}", 

0, A(b) I 

and is not zero. The form o)j is therefore ordinary, and consequently 


reducible to the canonical form. 

Let Uiy Uzi • - C^ 2 n be any 2n linearly independent homogeneous 
expressions of the type 

Ui{u)^cLiu(a)+cii'u'{a)-{' , . . 

+ P^u(b)+p:u'{b)+ . . . 

where the determinant of the 4w2 coefficients is not zero, then there exists a 
imique set 

v^, Vz, . . 

of independent forms linear in 

v{a)y v'(a\ . . i;<"~i>(a), v(b), v'{b), . . 
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such that 

+ . . . +UinVi- 

Consequently Green’s formula may be written 

J*Jv^a)-uL(v)}dx=V^V^„+U^V,„^,+ . . . +C72„Fi. 

U Uj, U 2 , . • Un remain unchanged, whilst a different choice of 
Un+iy • • •» U^n made, Fj, Fg, . . F 2 n--fn will change into a new set 
^' 2 * • • *> F'' 2 n-fii which are linear combinations of Fj, F 2 , . . ., F 2 n— w 
Thus Fi, F 2 , . . Vzn-m depend in reality upon t7|, U 2 , • • *, only. 
The system 

( L (o)=0, 

I Fi(i>)=0 (i=l, 2, . . 2n-m} 

is said to be the adjoint of 

C L{u) =0, 

I Ui{u)=0 (t=l, 2, . . m). 

The s)nmmetry of the formulae brings out the fact that, conversely, the 
second system is the adjoint of the first. 

When a homogeneous linear differential system is regarded as the analogy of 
the set of equations 

• • . -f aMiV-3Cjv=:0, 

the adjoint equation is the corresponding analogy of 

. . . -f-OjifiYjif ~0, 

• • • ‘^omnYm^O, 

9*82. A Property of the Solutions of a A>p]y Compatible System. — The forms 
C/^+i, . . I72n are restricted only by the condition that 

U 2 , . . . U^, U2n 

are linearly independent. They have, however, the important property 
that if Ui, ^ 2 , . . ., Uk form a linearly independent set of solutions of the 
A;-ply compatible system 

( L{u) =0, 

( Ui(u)=0 (i=l, 2, . . m), 

then 

Ui{ui), Ui(u 2 ), . . Ui(uj^) 2n) 

are linearly independent. 

For if not, then constants Ci,.C 2 , . . ., c* can be found so that 
==C:^Ui{ui)+CzUi{u2)+ . . . +C4.U<(u*)=0 

. . ., 2n). 

But 

• • • 4-C]tW*)=0 (»=1, 2, . . ., m). 

and hence 

U<(u)«0, 

where i=h 2, . . 2n, and u=^CiUi+C 2 U 2 + • . . 

These 2n independent homogeneous equations involve the 2n quantities 
u(o), u'(o), . . u{b), u'(b) 
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since the detenninant of the 4n2 coefficients is not asero, these equations are not 
satisfied unless each of these quantities is zero. This, however, is impossible, 
since then u would vanish identically. The theorem is therefore established. 

9*88. The Case in which the Number of independent Boundary Conditions is 
equal to the Order of the Equation. — The case m~n is of considerable im- 
portance, and is of rather greater simplicity than the more general case. 
In this case, it will be proved that the index of compatibility of a homo- 
geneoVrS differential system is equal to the index of the adjoint system. 

Let the given system be 

C L(u) -0 

( Ui(w)=0. (t=l, 2, . . ., n). 

Let k be its index, and let u^y • . % be a set of linearly independent 

solutions. The adjoint system is 

( Vi(v)=(^ (z-^1, 2, . . ., n). 

Let Wj, be a fundamental set of solutions of the equation 

L{v)=0; 

then Green’s formula 

JjvL(u)-uL(v)}dx=U,V^„ + U,F^„-h ■ ■ • -hU 2 „Vi 

reduces to 

U„,.i(u)F„(vi)+ . . +U2„(u)F,(t>i)=0, 


r7„+i(«)r„K)+ . . . -hU,„(u)Fi(vj=o, 
where u denotes any solution of the set Wj, W 2 , • 

This set of equations, regarded as equations to determine 
has the k solutions 

Ui„(Ui) {*=1,2, . . k), 

and these solutions, in virtue of the lemma of the preceding section, are 
linearly independent. Consequently the rank of the matrix 

/FM 

^F„(v„), . . F,{vJ 

is n—k at most. But this is precisely the matrix which determines the 
index of the adjoint system. If the index of the adjoint system is k\ the 
rank of this matrix is n~-k\ and hence 

n—k'<^n—kf 

or 

k'^k. 

But if in this reasoning the two systems are interchanged it would follow 
that k^k\ whence finally k'=k as .was to be proved. 

If the restriction m~n is removed, the more general form of the theorem is 
that k'=k'\-m—n. The proof follows on the same general lines. It is first estab- 
lished that k'^k+m—n. From the reciprocity between the system and its 
adjoint, it is deduced that m)—n, orfe'<^/c+m— w, whence the theorem 

follows. 


9*84. The Non-homoganeous System. — Let the given complete system be 


( Liu) =r 
( Viiu)=Yi 


(* — 1, 2, . . w). 
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then a necessary and sufficient condition that this system may have a solution 
is that every solution v of the homogeneous adjoint system 


(B) 


satisfies the relation 


L(t;)=0, 

Vdv)==0 


(C) 


vrdx=yil\J,v) + 


(i-l, 2, . . n) 


+yn^« + l(^0- 


Let k be the index of the homogeneous system (B) ; if A;— 0 the theorem 
follows from § 9*22, it will therefore be supposed that /c>0, and that 
Ui, v^, . . Vjc form a linearly independent set of solutions. 

If the given complete system has a solution u, let v be any solution of 
the system (B). Then if u and v so defined are substituted in Green’s formula, 
equation (C) follows immediately. The condition is therefore necessary. 

In order to prove the condition suffiicienU let u^ be any solution of the 
equation 

L{u)=r, 


then Green’s theorem leads to the relation 

J^vrdx=Ui{Uf,)V2„(v)+ . . . +C/„(mo)F„+i(d), 

where v denotes any solution of the system (B). 

By subtraction from (C), it follows that 

(D) {l/i(«o)-yi}F 2 »+ . . . +{C7„K)-y„}F„+i(r)=0. 


Now let Ui, U 2 , . . Un be a fundamental system of solutions of the homo- 
geneous equation 

L(u) = 0 , 

then, by Green’s theorem, 

Ui(ui)F 2 „(v)-i- . . . -{-U„(ui)V„.,i(v)=0, 

(E) 

Ui(u„)F 2 „(v)+ . . . +U„(u„)F„, j(v)=0. 

Thus there are in all w+l linear homogeneous equations in the n unknowns 
^ 2 n(^)> • • ■> fbey are satisfied by the k solutions 

^2n(^ih • • K + l(^i) = 2, . . ., k) 

which, by § 9-32, are linearly independent. The rank of the matrix of the 
set of n-f 1 equations (D, E) is therefore at most n—k, but it cannot be less 
than n—k since the rank of the matrix of the n equations (E) is exactly n—k. 
The rank of both matrices is therefore n—k, from which it follows that the 
given complete system has a solution. 


When w 4= w the theorem is that a necessary and sufficient condition that the 
complete system 

( L(u)^r, 

{ Ui(u)==yi {i = l, 2, . . ., m) 

should have a solution is that every solution v of the homogeneous adjoint system 

( L(v) -0, 

I Vi{v)=^0 = 2, . . ., 2n—m) 

satisfies the relation 

fb 

I ^vrda!==yiFi„(v)+ . . . +y„Fi„_„+i(v). 

The case n^m, k=^n—m is disposed of by reference to § 9*22 ; the proof then follows 
on the above lines. 
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9-4. The seU-adjoint Linear Differential System ot the Second Order.— 
Let 

ri s. , du , 

be a homogeneous linear differential expression of the second order. The 
adjoint expression is 

L(v) ~Po 2^2 + i^Po' ~~Pl) + iVo" —p^' + 7 ^ 2 )^* 

A necessary and sufficient condition that L{u) be identical in form with its 
adjoint L{v) is clearly 

po=^Pv 

The expression may then be written 

df du\ , 


In its general form, L(u) is not self-adjoint, but the expression 


1 ^ S fi- du) 

L{u)= 

X/q ii/uL (Xu ^ 


+ 


P‘ 

Po 


eJ Vo 


^ dx 


is self-adjoint. Since, therefore, any equation of the second order can be 
made self-adjoint by multijdying throughout by an appropriate factor (which 
does not vanish or become infinite in (a, h) if the assumptions of § 9’3] are 
maintained), there is no loss in generality in regarding as the general equation 
of the second order the self-adjoint equation 


d 

dec 




which is known as the Sturm equation. In this case, let 


L(u) = 


d {j^du 

dxl dx 


~Gu, 


then, if u and v are any two functions of x whose first and second 
derivatives are continuous in (a, h). 


vL{u) —uL{v) ~ 


d r,y du dv 


)]. 


and hence the bilinear concomitant is 




~U 


dx^' 


Green’s formula reduces, in this case, to the simple form 

^\vL{u) -uL{v)}dx=^K{v^J^ -“t )]/ 


In particular, if L(ii)=0, L(z;)^0, it reduces to Abel’s formula 

K(h){v{h)u\b)—u{b)v\h)}^K{a){v{a)u\a)~u{a)v\a)}^ 
Consider, then, the homogeneous differential system 


L(u) = ,\K 


^du 

dx 


Gw=o, 


Ui(u) ==aj w(a) +a 2 u{b) +a^u{a) +a^u'(h) =0, 
U^iu) +i32w(6) +/33«'(«) -0, 
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where it is supposed that and are linearly independent. This con- 
dition implies that, of the six determinants OjA contained in the 

matrix 

/ aj, a 2 , ctg, a 4 \ 

^ 2 . / 3 ». 

not all are zero. 

Suppose, in the first place, that ^4 taken in 

such a way that Ui, U^, and 1/4 are linearly independent. For instance, 
let 

U^(u)^u'{a), U^(u)^u(b), 


then if u and v are any functions of x such that L(u) and L(v) are continuous 
in (a, h), 

fWu)-um}da>=[K(v^ 

= + 172 Fs+ I73F2 + U4F1, 

that is 

—tL(b)v\b)} —K{a){v(a)u'(a) —ti(a)v'(a)} 

={axu(a) +a2u(b) +a^u'{a) +a4,u'(b)}V^ 

+u\a)V^+u'{b)V^. 

A comparison of the coefficients of u(a), u(b), u'(a) and u'(b) gives rise to the 
four equations 

aiF 4 +i 3 iFs=A:(a)t;'(a), 

a^V^+p^Vs=-K(b)v\b), 

V % +03^4+^^ 8 ~ — K(a)v(a), 

From these equations F2, F2, F3 and F4 may be obtained explicitly, viz. 


Vi{v)^K{bMb)+^{S^K(a)v'{a)+S,^K(b)v'(b)}, 

612 

F,(») = -K(a)v{a) - ^ {8aK(a)v'{a) +Si^{b)v'(b)}, 

di 2 

^ 8 ( 0 ) = - ^ {a, 2 i:(a)t.'(a)+aijK:{ 6 )»'( 6 )}, 

^ 4 (»)= ^ W2K{ay{a)+PiKiby(b)}. 

<>12 

In order that the given sy^stem may be self-adjoint, it is necessary and 
sufficient that Fi(t;) and F2(v) should each be a linear combination of Ui{v) 
and 1/2(1^). Since i?(a) does not enter into Fi, Fi may be obtained by 
eliminating v(a) between Ui(i;) and U2,(v). Hence Fi is a multiple of 


8120(6 ) +8i8»'(o)+8uo'(8). 

and thus 

ri(v)=K{b)v(b)+ ^ {Sjj,K{b)v'(a)+8^^{by(b)}. 

O12 

If this expression is compared with the previous expression for Fi it is seen 
that the condition sought for is that 


b^K{a)=Bi^{b). 

Precisely the same condition is obtained by expressing the fact that V^iv) 
is essentially the eliminant of v{b) between Vi{v) and U2{v). Thus the 
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condition obtained is a necessary and a sufficient condition that the system 
dealt with may be self-adjoint. 

Assume next that 8134^0 ; in this case an independent set of linear 
expressions U may be obtained by taking 

U^(u) -=u(b), U^{u) =u'(b). 

It is then easily found that 

V^{v) =r:K{b)v(b) + i {8uK{a)v(a) +8stK{a)v'(a)}, 

^13 

V2(v)=^-K{b)v'{b)+^ {Si2K(a)v(a)-8^Kia)v\a)}, 

°13 

Fj = — - {ai«’(a)w(a) +Ogi:(a)D'(a)}, 

Vi = / WiK(a)via) +p^K{a)v’(a)}. 

^13 

Again, it may be inferred that 

S^K(a)= 8 i,K{b) 

is a necessary and sufficient condition that the given system may be self- 
adjoint. 

The remaining four cases 8144=0, 8234^* ^34=1=0 maybe dealt 

with in the same way ; each case leads to the same condition that the giV^en 
system may be self-adjoint. 


9*41. Storm-Liouville Systems. — A system of the type 

j ai«/(o) +a2y(b) +a^’{a) -{-aiy’(b) =0, 

( -i-Mb) +P^'{a) +Piy’(b) =0, 

is known as a Sturm-Liouville system. In the interval a<a7<8, k (which is 
everywhere 'positive), g and I are continuous functions of ccy and A is an 
arbitrary parameter. The condition that the system may be self-adjoint is 
^24^(®)=^i3^(^) J will be supposed that this condition is satisfied. 

A special case of the system, in which the boundary conditions are 

/gx iy’{a)-hy{a)= 0 , 

^ ’ \y'[b)+Hy{b)^ 0 , 

arises in the problem of the distribution of temperature in a heterogeneous 
bar ; ♦ the system is self-adjoint, for in this case 824 ==813=0. 

By eliminating in turn y'(a) and y(a)y the boundary conditions of (A) may 
be brought into the form 

j Si8j/(a) +8232/(6) -Ssty'ib) =0, 

8i3j/'(a) +§12^(6) +8i4y'(6) =0. 

If 813=0, which since the system is self-adjoint implies that 824=0, the 
boundary conditions reduce to (B). When 813 40 the system may be 
written 


) y{a)=ny{b)+Yiy'(b), 

[ y'{a)=ysy{b)+Yzy'{b), 


♦ In this problem k represents the conductivity, g the specific heat, and h and H 
depend upon the emissivity at the surface and at the ends of the bar respectively. A has 
to be determined so as to render the system compatible. 
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and the condition that the system may be self-adjoint becomes 

Hb) =(yiy 2 -yi'ytMa)- 

In particular, the system involving the so-called periodic boundary 
conditions 

\y{a)=y{b), 

iy'{a)=y'{b) 

is self-adjoint provided that 

k(a)=^k{b). 

9*5. Differential Systems which involve a Parameter. The Characteristic 
Numbers. — It frequently happens that, in the homogeneous differential 
system of order n 

(f7Xv)=0 2, . . n), 

the coefficients in the differential equation, and possibly those in the boundary 
conditions, depend upon a parameter A. A case in point was met with in 
the preceding section. The capital question here is to determine those 
particular values of A for which the system becomes compatible. Such 
values are known as the characteristic numbers of the system, the solutions 
which correspond to them are termed the characteristic functions, A later 
chapter (Chap. XI.) will be devoted to a closer study of the characteristic 
functions ; the present section serves as a link between the theory which was 
expounded in the preceding pages and that which will be developed subse- 
quently. 

Let yi, be a fundamental set of real solutions of the equation 

L(^)=0, 

these are to be regarded as functions of the real variable-pair (a?, A), and as 
such are continuous functions * of {x. A), and possess derivatives with respect 
to X up to and including the (w~l)th order, which are likewise continuous 
functions of {x, A) when and A lies in a certain interval, say (Ai, A^)* 

The condition for compatibility is that 

C^i(t/i), . . .. ==0, 

UM. . - UM 

which may be written 

F(X)=^0, 

It will be assumed that the coefficients in Ui are continuous functions of 
A, then F(A) will be continuous in the interval {A^, A^)- This equation is 
known as the characteristic equation of the system, its roots are the character- 
istic numbers. For values of A which lie in the open interval yIi<A</l 2 , 
the roots of the characteristic equation are isolated ; f the end points Ai 
and /I 2 may, however, be the limit points of an infinite number of roots. 

The characteristic equation is independent of the fundamental set of 
solutions chosen, for the effect of replacing yi by where 

yi^Ciiyi+Ci 2 yz+ . . . +Cinyn (^=1. 2, . . ., n), 
is to multiply the left-hand member of the characteristic equation by the 

♦ For a definition of a continuous function of two real variables, see footnote to 
I S’l. That y,, ^ . •tyn and their first (n — 1) derivatives with respect to x are continuous 
functions of («v, A) follows firom the existence theorems of §§ 8*81, 8*82. 

■f See § 9*6jn/ra. 
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determinant \cij\ which is not zero since Fj, F 2 , • • F„ form a funda- 
mental set.* 

By definition, each characteristic number renders the system com- 
patible ; the system will then have a certain index of compatibility, say ki. 
Furthermore A^, regarded as a root of the characteristic equation, is of a 
certain multiplicity rrii. Now nii may be unequal to ki, but in all cases, 

ki<,mi. 

(It will be remembered that ki<n). To establish this inequality, it will be 
sufficient to prove that, if A is any characteristic number, and k its index, 
F\X)=F''(X)=^ . . . =:F(*^-i)(A)=0. 

Now jF^^>(A) is obtained by writing down a number of determinants, each 
of which contains at least (n—r) columns of F(X) unaltered, the remaining 
columns being derived by differentiation from the corresponding columns 
of F(X). Let each of these determinants be developed, by Laplace’s formula, I 
in terms of the minors contained in the n—r undifferentiated coliunns. 
Since the index of A is k, all determinants of order greater than or equal to 
n — k~\-l extracted from the matrix (Ui{yj)) are zero. That is to say each 
term in the development of F(^)(A) will be zero, or 

F(»-)(A)-0, 

provided that r<A: — 1. Therefore the root A is of multiplicity k at least y as 
was to be proved. 


(A) 


0*6. The Effect of SmaU Variations in the Coefficients of a Linear Differential 
System. — The supposition that the coefficients of the linear differential system 

p(2/)=-0, 

2, . . ., n), 

depend upon a parameter A raises the question as to how a change in the 
value of A will influence the compatibility of the system. In particular, it is 
important to determine whether an arbitrarily small variation in A will raise, 
lower or leave unaltered the index of the system when it is known that for a 
given value of A, say Aq, the system is A:-ply compatible. In its broader 
aspect, this question is settled by the following theorem. J 


Theorem I. — The index of the system is not raised by any variation of the 
coefficients which is uniformly sufficiently smalL^ 

The index of the system for the characteristic number Aq being fc, there 
exists within the matrix 


Viim), . . U,{y„)' 
UM, ' . VM 


at least one determinant of order n—k which is not zero when A=Ao (§ 9*22). 
Let Aq be given a small variation, then if a number 6 (independent of x) exists 
such that, consequent on this variation, every coefficient in L{y) and in 
Ui{y) changes by an amount not greater in absolute magnitude than 6, thq 


♦ The coefficients may be functions of A, but then the set Vj, Y,, . . ., Y^ ceases 
to be fundamental for any values of A for which | c^j | =0. The difficulty is overcome by 
stipulating that y,, . . ., yn form a fundamental set for all values of A in A^), 

! Scott and Mathews, Theory of DeterminantSy p. 80. 

The present discussion is due to Bocher, Bull, Am, Math, Soc, 21 (1914), p. 1. 

§ That is to say, corresponding to each characteristic number Aq, a number S exists, 
such that in each coefficient of L{y) is, in absolute magnitude, less than 8 for all values 
of s; in (a. b). The variation of every coefficient in Vi{y) is similarly less, in absolute 
magnitude, than 8. 
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variation in the value of the determinant will be comparable with S. Thus 
a sufficiently small variation in Xq will not reduce the determinant to zero, 
which proves the theorem. 

On the other hand, all determinants of order extracted from the 

matrix are zero when A=Xq. It is at least extremely probable that a small 
variation given to Xo would alter the value of at least one of these determinants, 
which would mean that the index had fallen below k. Without going into 
the question in its fullest aspect, an important case will be taken up, and it 
will be proved that by a uniformly sufficiently small variation in one coefficient 
alone, namely the coefficient of y in L{y)y the index may be reduced to zero. 
The proof depends upon three preliminary lemmas. 

Lemma I . — Let yo{x) he jmy partictt^ solution of the given system corre- 
sponding to the charud^istic number Xq. Then there exists a function y(Xy A), 
continuous in (x. A), which satisfies the system (A) for values of X in an interval 
A including Aq, and which reduces to yo{x) when A=Ao. 

To make matters definite, let it be supposed that the determinant which 
does not vanish, when A=Ao, is that formed by the first (n—k) rows and 
columns of the matrix (U). Then any solution of L{y)—0 which satisfies 
the first (n—k) boundary conditions will also satisfy the remaining k con- 
ditions. 

Such a solution is given by 
(B) y{xy X) 


2/1. 

- Vn-ki (^iVn-k + l 

+ • 


Vi(yi), ■ • 

» ^liVn-k)* H^AVn’-k+l) 

+ 

. . +Cj^lJx{yn) 

Vn-k{yi)> ■ ■ 


l)+ • 

. . +Cf^Un-k(yn) 


The identical vanishing of this determinant, were it possible, would express 
a linear relationship between the fundamental solutions 2/i> 2 / 2 » • * Vn- 
Since this is contrary to hypothesis, the determinant is not identically zero. 
Consequently, the formula (B) represents a solution of the given system, and, 
being dependent upon k arbitrary constants, is its general solution. 

Suppose now that there exists an interval A, containing Ao, such that the 
system remains of index k for all values of A witliin A, Then A may be 
taken sufficiently small to ensure that the (w— A:)-rowed determinant which 
does not vanish for Ao, is not zero for any value of A in yl. Consequently (B) 
is the general solution of the system for all values of A in A, and is a con- 
tinuous function of (x. A), provided that the are determined as constants 
or as continuous functions of A. 

Lemma II. — Let u(x) be a real solution of the system 

\L{u)=gu, 

mu)=^o (i=i.2 «), 


where g is a continuous function of x, and v{x) a real solution of the system 
adjoint to (A) 


(D) 

then 

(E) 


|M(r)— 0, 


/* 

J a 


gu{x)v{x)dx 


= 0 . 


This lemma is a consequence of Green’s Theorem. ♦ 


(i=l, 2, . . ., n). 


♦ For details of the proof, refer to the more general case of § 10*7 infra. 
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Lemma III. — If the given system (A) is compatible and of index k'^1, and 
if an arbitrarily small positive number e is assigned^ there exists a continuous 
real function g(x) suck that 0<^(a;)<€ for which the index of the system (C) is 
less than k. 

Let y(x) be a solution of the system (A) when A=Ao, and let v{x) be a 
solution of (D) for the same value of A. Neither y{x) nor v{x) can have an 
infinite number of zeros in (a, b)."^ Consequently a point c can be found in 
(a, b) at which the product y{x)v(x) is not zero. Moreover, since y{x)v{x) is a 
continuous function of a?, the point c can be included in an interval (a\ b') 
within which y{x)v{x) does not vanish. Now define <f> sl continuous real 
function of x which is zero outside {a\ b') and positive, but less than e, for 
a'<ix<^b'. From this definition, it follows that 

fb 

/ <l>y{x)v{x)dx=\=^0. 

J a 

Define g by the relation 

g = K<f>, 

where k is a constant and 0<k:<1. Then, from (E), 

fb 

/ <f)u{x)v{x)dx=0, 

J a 

Let it be assumed, for the moment, that Lemma III. is false. Then for 
0<if<l, the system (C) is at least A:-ply compatible, whereas, by virtue of 
Theorem I., its index cannot exceed k for sufficiently small values of k. Let 
K then be restricted to values sufficiently small to ensure that the index of 
(C) is precisely k» Then, by Lemma I., u{x) is a continuous function of 
(x, k) which approaches y(x) uniformly as k approaches zero through positive 
values, consequently 

fb fb 

I (f)u{x)v{x)dx-> I (f>y(x)v(x)dx 

J a J a 

uniformly as /c 0. But this is impossible since the first integral is zero 
for all values of k, whereas the second integral is not zero This contradiction 
demonstrates the truth of Lemma III. 

From it follows : 

Theorem II. — If a positive number e is arbitrarily assigned, there exists a 
continuous real function g(x) such that 0<g(a:)<€ for which the system (C) is 
incompatible. The function g{x) may be chosen as zero except in an arbitrarily 
small sub-interval of (a, 6). 

The function g which was defined in the proof of Lemma III. lowers the 
index of the system (C) by at least unity. If the index is not then zero, 
the process may be repeated by defining a function gi(x) such that 0<gi<€, 
which is everywhere zero except in an interval (a'", V) which does not overlap 
the interval (a\ b'). Then the index of the system 

{L(u)=gu+giu, 

(C7i(t^)=0 2, . . ., n) 

is at least one unit lower than that of (C) and therefore at least two units 
lower than that of (A). By continuing the process, the index may be reduced 
to zero. Theorem II. is therefore true. 

If to the function g(x), which renders the system (C) incompatible, there 
is added a sufficiently small function of x which is positive, but not zero, at 

* If y{x), for instance, had an infinite number of zeros in (a, b), these zeros would have 
a limit point, say c, in (a, 6 ). Then y(c)=y'(c)= . . . =y(n-i)(c)=:0, which is impossible 
unless y{x) is identi<^y zero. See § 10*2, ir^fra. 
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all points in (a, b), then, by Theorem I,, the system remains incompatible. 
This consideration leads to a new tlieorem as follows : 

Theoi^m III. — If a positive number e be arbitrarily assigned, a continuous 
real function g(x) such that 0<g(tr)<€ exists for which the system (C) is incom- 
patible. 

Miscellaneous Examples. 

1. Show that the system 

I ait/(a) + a2.V(^) + o.^\o) -f OLiy\t)) ==- A , 

IS self-adjoiilt if 

fb 

02^4 -“^4^2 ^ (aife'-agjSi) exp j pdx. 

2. Prove that if c is an arbitrary positive number and Xp are arbitrarily 

assigned points in (a, h), tlicre exists a real continuous funetion g{x) which vanishes and 
changes sign at each of the points but vanishes at no other point of (a, b), which 
satisfies the condition !(g(.T)) '<€, and which is such that the system 

( 

(i-1, 2, . . n) 

is incompatible. 



CHAPTER X 


THE STURMJAN THEORY AND ITS LATER DEVELOPMENTS 

lOl. The Purpose of the Sturmian Theory. — The present chapter deals, 
in the main, with equations of the type 

in which K and G are, throughout the closed interval a<ir<6, continuous 
real functions of the real variable x, K does not vanish, and may therefore 
be assumed to be positive, and has a continuous first derivative throughout 
the interval. 

The fundamental existence theorem (§ 3*32) has established the fact that 
this equation has one and only one continuous solution with a continuous 
derivative which satisfies the initial conditions 

2/(c)=yo. 

where c is any point of the closed interval (a, h). But valuable as the exist- 
ence theorem is from the theoretical point of view, it supplies little or no 
information as to the nature of the solution whose existence it demonstrates. 

It is important from the point of view of physical applications, and not 
without theoretical interest, to determine the number of zeros which the 
solution has in the interval (a, b). This problem was first attacked by 
Sturm ; * the theory based upon his work may now be regarded as classical. 
The two Theorems of Comparison, which form the core of the present chapter, 
are fundamental, and serve as the basis of a considerable body of further 
investigation. 

10*2. The Separation Theorem. — No continuous solution of the equation 
can have an infinite number of zeros in (a, b) without being identically zero. 
For if there were an infinite number of zeros, these zeros would, by the 
Bolzano- Weierstrass theorem,| have at least one limit-point c. Then, not 
only y[c) —0, but also y'{c) =0. For 

y{c-\-h)=y(c)-\-hy’(c->rdh) (O<0<1) 

and, since c is a limit-point of zeros, h may be taken so small that 

t/(c+A)=0, 

and therefore 

y'(c+6h)=ii, 

* J* de Math, 1 (1886), p. 106. The most complete account of the theory and its 
modem development is that given in the monograph by Bdcher : I^pons sur les mithqdes 
de Sturm (Paris, 1917). See also the paper by the same author in the Proceedings, Fifth 
International Congress (Cambridge, 1912), I. p. 168. 
t Whittaker and Watson, Modem Analysis, § 2*21. 

228 
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from which, on account of the continuity of y'(aj), it follows that 


2/'(c)-0. 

But the system 

has no solution not identically zero. This proves the theorem, which may be 
extended to the linear homogeneous equation of order n. 

Now let and be any two real linearly-distinct solutions of the 
differential equation. It will be supposed that yi vanishes at least twice 
in (a^h); let x-^ and X2, be two consecutive zeros of yi in that interval. Then 
^2 vanishes at least once in the open interval Xi<,x<:iX2- 

In the first place y^ cannot vanish at x^ or at X 2 , for y^ would then be a 
mere multiple of yi. Suppose then that y^ does not vanish at any point of 
(Xiy X 2 )* Now, the function yijy^ is continuous and has a continuous deri- 
vative throughout the interval vanishes at its end-points. 

Its derivative must therefore vanish at not less than one internal point of 
the interval. But 

X = Minima 

dxitj^S 2 / 2 ^ 

a fraction whose numerator is the Wronskian of yi and y^ and therefore 
cannot vanish at any point of (xi, x^)* This contradiction proves that y^ 
must have at least one zero between Xi and cannot have more than one 

such zero, for if it had two, then yi would have a zero between them, and 
Xx and x^ would not be consecutive zeros of 2 / 1 . The theorem wliich has thus 
been proved may be restated as follows : the zeros of two real linearly-distinct 
solutions of a linear differential eqiuUion of the second order separate one another. 


This theorem does not hold if the solutions are not real. Thus, in the equation 
the roots of the real solutions 

y 1 =sin X, —cos x 

separate one another. More generally the roots of any two real solutions 
yi—A sin x-{-B cos x, y^—^ sin x-\-D cos x 

separate one another provided that BC=j=0, which is merely the condition 
that these two solutions are linearly independent. But the imaginary solution 

i/=cos ic+i sin aj 

has no zero in any interval of the real variable x. 


lO’S. Sturm’s Fundamental Theorem. — If there are two functions of x, 
say yi and y2, defined and continuous in the interval (a, b), and if in this 
interval y^ has more zeros than y^, then y^ is said to oscillate more rapidly 
than yi. Thus, for instance, if m and n are positive integers and m^n^ 
cos mx oscillates more rapidly than cos nx in the interval (0, n) for the 
former has m, and the latter n zeros in that interval. The separation 
theorem of the previous paragraph may be stated roughly as follows : the 
zeros of all solutions of a given differential equation oscillate equally 
rapidly, by which it is implied that the number of zeros of any solution in 
an interval (a, j3) lying in (a, b) cannot exceed the number of zeros of any 
independent solution in the same interval by more than one. If, in any 
interval, a solution has not more than one zero, it is said to be non-oscillatory 
in that interval. 
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The theorem to which this and the succeeding paragraph are devoted 
asserts that if the solutions of 




=0 


oscillate in the interval {a, h), they will oscillate more rapidly when K and 
G are diminished. In the first place, the theorem will be proved when G 
alone diminishes, K remaining unchanged. 

Let w be a solution of 


and V a solution of 



where Gi'^G^ throughout (a, ^), but Gx=^G 2 at all points of the interval. 
By multiplying the first equation throughout by v, and the second by u, 
and subtracting, it is found that 

^ {K{u'v —uv')) =(Oi —G 2 )uv, 

whence 



IH Pa 

)J = j {Gi —G2)uvdx^ 


a particular case of Green’s formula. 

Let the limits of integration Xi and x^, be taken to be consecutive zeros 
of u ; suppose that v has no zero in the interval Xi<ix<iX 2 » With no loss in 
generality u and v may be regarded as positive within that interval. The 
right-hand member of the above equation is then definitely positive. On 
the left-hand side u is zero at Xi and at x^y Ui is positive at Xi and negative 
at ^ 2 , and u is positive at both limits. The left-hand member is, therefore, 
negative, which leads to a contradiction. Hence v vanishes at least once 
between Xi and x^. 

In particular, if u and v are both zero at x^, the theorem shows that v 
vanishes again before the consecutive zero of u appears. Thus v oscillates 
more rapidly than u. 


For instance, the solutions of 


oscUlate more rapidly than those of 


provided that m^n. 


10*81. The Modification due to Picone. — The more general theorem which 
compares the rapidity of the oscillation of the solutions of the two differential 
equations 

wherein 

may be attacked by means of the extended formula 

= j *{Gi—G2)uvdx-{- j ^{Kx’-K^)u'v'dx, 
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but a difficulty arises through the presence of the product u'v' in the second 
integral. This difficulty was overcome by Picone,* who replaced the above 
formula by a similar one obtained as follows ; 


d ju 


ui 

-]v 

V I 




-K2)u'v’ I + — (KlU'v -Kzuv') 


— — G^uv-^(K ^ — K2)u'v'}-\-Kiu’^ — {Ki-\-K^uu’ - -\-K2‘U^ ^2 


Then 


~ (Gi — +(^1 —K2)u'^ + A 2 I u —U ^ I . 

\^{Kiu'v—K^uv')\^ — \ ^(Gi—G2)u^da)-i- f {Ki—K2)u'^dx 
Iv J J 


+ r^: 

J rrj. 


(u'v~uv')^ 


dx. 


which is known as the Picone formula. 

Let Xi and x^ be consecutive zeros of w, and suppose that v is not zero 
at any point of the closed interval <ri<*r<tr 2 . Then the right-hand member 
of the Picone formula is positive (apart from the exceptional case mentioned 
below) and the left-hand member is zero. This contradiction proves that 
t) has at least one zero in the interval {xi, x^)^ 

The theorem also holds if v is zero at one or both of Xi and x^ ; a slight 
modification of the form of the left-hand meinber of the Picone formula is all 
that is necessary. Suppose, for instance, that v vanishes at then the 
indeterminate quantity ujv must be replaced by its limiting value u'jv\ 
which is determinate since u' and v' are not zero at points where u and v 
respectively vanish. Consequently, 

lim \^(Kiu'v-K2Uv')]=[{Ky-K2)uu'\^^, 

=0. 


Thus, whether v is zero at Xi and X 2 or not, the left-hand side of the Picone 
formula is zero, and the right-hand side positive, a contradiction which 
leads to the conclusion that v has at least one zero in the open interval 

Xi<X<X2. 


If in any finite part, of the interval (ajj, x^) Gi>G 2 » then the first term of the 
right-hand member of the Picone formula is positive and not zero. The only con- 
ceivable case in which the right-hand member could become zero is when Gi =(?2 
throughout the interval {x^ Xz), and in part of the interval, whilst in the 

remainder of the interval u' ~0 (which implies Gi —0 in that range). The first and 
second integrals are then zero, the third is zero if u is proportional to u. The essence 
of the exception lies in the fact that if, in any part of (xi, ajj), G is identically zero, 
then, within that range, K can be changed in any continuous way without increasing 
the oscillation of solution which is constant in that range. This exceptional case 
may be met by imposing the condition that Gj and Gj are not both identically zero 
in any finite part of (a, b). 

10*32. Conditioiis that the Solaljons of an Equation may be Oscillatory or 
Non-oscillatory. — ^The coefficients K and G in the equation 



* Ann. Scuola Norm. 11 (1909), p. 1. 
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being supposed to be continuous and bounded in the interval a<a;<6, let 
the upper bounds of K and G in this interval be K and 0 and their lower 
bounds k and g respectively. Thus, throughout (a, b), 

K>K>k>0, 

G>G>g. 


As a first comparison equation, consider 


which may be written 


dxi dxS 


Then the solutions of equation (A) do not oscillate more rapidly in (a, h) 
than the solutions of (B). The latter equation is (as its alternative form 
shows) immediately integrablc ; its solutions are as follows ; 

1°. If g >0, there is the exponential solution exp{y"(g/k)ir}, which has no 
zero in (a, h). Similarly, if g=0, the comparison solution may be taken as 
unity. .Hence, if g>0 the solutions of (B) are non-osciliatory. This leads 
to the conclusion that If (7>0 throughout the interval {a, b), the solidions of 
the given equation (A) are 7ion- oscillatory. 

2°. If g<0, there is the oscillatory solution sin g/k)a;} ; the interval 

between its consecutive zeros, or between consecutive zeros of any other 
solution of the comparison equation, is 7ry'(— k/g). If, therefore, 

77V'(--k/g)>6— a, 

no solution of the given equation can have more than one zero in the interval 
(rt, b). Consequently, the solutions of (A) are non-oscillatory provided that 

_ g ^ TT- 

Now consider, as a second comparison equation, 



or 


d^y 

dx^ 


a 

E 


T/==0; 


then the solutions of (A) oscillate at least as rapidly as those of (C). Let 
G be negative ; then the solutions of (C) are oscillatory, and the interval 
between consecutive zeros of any solution is ~K/G). It follows that 
a sufficient condition that the solutions of the given equation (A) should have 
at least m zeros in (a, b) is that 

m7T\f ( — K/G) <6 —a, 
or 

G 

“K^ (6-0)2 • 

In particular, a sufficient condition that the equation (A) should possess 
a solution which oscillates in (a, b) is that 

G TT- 
”K>(6-oT2’ 


10*33. Application to the Storm-Lionyille Equation. — The equation 
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is typical of a large class of equations which arise in problems of mathematical 
physics.* The oscillatory or non-oscillatory character of its solutions, and, 
in the oscillatory case, the number of zeros in an interval (a, b), are questions 
of considerable interest to the physicist. 

If A;>0 and g>0, which is the case in many physical problems, the equation 
can be regarded as a particular case of 

~2.K%\-ay-0. 

with 

In this case an increment in A leaves k unaltered, but diminishes G and 
therefore increases the rapidity of the oscillation. 

Another, and apparently distinct, case is that in which A;>0, 1^0 and g 
changes sign within the interval (a, b). This case may, however, be brought 
under the general type by writing 




m’ W 

If I A I increases whilst A remains continually of one sign, both K and G 
diminish in general. If / is identically zero, K diminishes but G is un- 
changed. In either case an increment in | A | produces a more rapid 
oscillation of the solution. 


10*4. The First Comparison Theorem. — This theorem aims at comparing 
the distribution of the zeros of the solution u(x) of the equation 

which satisfies the initial conditions 

w(a)=aj^, w'(a)— tti', 

with the distribution of the zeros of the solution v{cc) of 



which satisfies the conditions 

v{a)^a2, v\a)=a2, 

when, throughout the interval (a, b), 

Gi'^G2» 

The following assumptions are made : 

1*^. ai and ai' are not both zero, nor are and ao . 

2°. If ai4=0, then 

0-1 0.2 

which implies that a 2 =|= 0 . 

8°. The identity 6ri = Gg ^ 0 is not satisfied in any finite part of (a, b). 
Then Sturm’s first comparison theorem states that if u{x) has m zeros 
in the interval a<x<b, then v(x) has at least m zeros in the same interval, and 
the i th, zero of v{x) is less than the i th. zero of u{x). 

Let Xi, aj 2 , . » . , zeros of u{x) which lie in (a, b) ; if these 

zeros are so enumerated that 

a<Xi<X2< . . . <Xn<,b, 

then Sturm’s fundamental theorem shows that between each pair of consecii- 

♦ See 8 9*41. 
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tive zeros Xi and ^ there lies at least one zero of v{x). The comparison 
theorem follows at once if it can be proved that at least one zero of v(x) lies 
between a and Xi, 

If u{x) has also a zero at the end-point a, that is to say, if ai=0, then 
v{x) certainly has a zero between a and Xi ; it will therefore be supposed 
that ai=j=0. Then, since 3y(a)— a24^0, the Picone formula 



{u'v—uv')^ 

1)2 


dx 


may be applied. The right-hand member is positive ; if the left-hand 
member is evaluated, on the supposition that v has no zero in (a, it is 
found to reduce to 


which is negative or zero in virtue of the second assumption. This contra- 
diction proves that there is at least one zero of v(x) between a and The 
theorem is therefore true. 

If the zeros of the solution of the differential system 



\y{a)=a, y'(a)—a' 


are marked in order on the line AB, where A is the point a, and B is x=b 
(a<b)y then the elfect of diminishing K and 6\ but leaving a and a invariant, 
is to cause all the roots to move in the direction from B towards A. When 
K and G diminish continuously,* a stage may arrive when a new zero enters 
the segment AB, This new zero will first ap])ear in the segment t at R ; 
a further diminution of K and G will cause the zero to enter into the 
segment and to travel towards A, 


10*41. The Second Comparison Theorem. — I^et c be any interior point 
of the interval (a, b) which is not a zero of u{x) or of v{x), then in the open 
interval (a, c), v{x) has by tiie first comparison theorem at least as many 
zeros as u(x). The second comparison theorem states that if c is such that 
u{x) and v{x) have the same number of zeros in the interval a<^x<.c, then 

K,(c)u'{c)^ K^(c)v\c) 
u(c) v(c) 

Let Xi be the zero next before c ; it is necessarily a zero of u(x) and not 
of v(x), for between a and Xi there lie not less than i (and by supposition 
exactly i) zeros of v(x). Then the Picone formula, taken between the 
limits Xi and c shows that 



This gives at once the desired inequality. If u{x) and v(x) had no zero in 

* This process may most easily be affected by supposing K and G to depend upon an 
auxiliary parameter A, as in the Sturm-Liouvflle equation. 

t The boundary conditions preclude the possibility of a new zero entering at A ; since 
the solution is continuous and varies continuously with K and Gy any new zero appearing 
at an interior point of (a, b) would appear as a double zero, whieh is contrary to the 
supposition that K does not vanish in («, b). Any new zero which appears, therefore, 
enters the segment at B, 
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(a, c), the theorem would be proved in a similar manner by considering the 
Picone formula taken between the limits a and c. 

Thus, in the system 

(A) 

( 2 /(a)=a, y'(a)^a% 

the effect of continuously diminishing K and G is to cause the value of 
K(x)y\x)iy{x) at any point of (a, 5), which was not originally a zero of 
y{x)y to diminish until that point becomes a zero of y{x). 

It may be noted that the comparison theorems which have been proved 
for the system (A) hold equally well in the case of the system 

(B) ^Liy)=^--0, 

I y{a)^pa, y\a)^pa\ 

where p is any constant. For if y(x) is the solution of (A), then pyix) will 
be the solution of (B). The truth of the remark is now obvious. But if 
p is regarded as arbitrary, then (B) is equivalent to the system 


(C) 


L(y)^.0, 

ay(a)—ay'{a)==0, 


in which the two non-homogeneous boundary conditions have been replaced 
by one homogeneous condition. Since the solution of (C) is py{x), the 
two comparison theorems hold in the case of the completely homogeneous 
system (C). 


10*5. Boundary Problems in One Dimension. — By a boundary problem 
in its general sense is meant the question as to, whether a given dfferential 
equation possesses or does not possess solutions which satisfy certain boun- 
dary, or end-point, conditions, and assuming that such solutions exist, 
to determine their functional nature and to investigate those modifications 
which arise through variations either in the differential equation itself, or 
in the assigned boundary conditions. 

A boundary problem in one dimension is that aspect of the general pix)blem 
which arises when the equation is an ordinary differential equation, in par- 
ticular an ordinary linear equation, and the boundary conditions are relations 
which hold between the values of the solution and its successive derivatives 
for particular values of the independent variable x. The fundamental 
existence theorems of Chapter III, are in reality solutions of one-point 
boundary problems, for the initial conditions are such as refer to a single point 
Xq^ In the following pages a wider aspect of the problem will be taken up, 
namely the two-point boundary problem, in which the boundary conditions 
relate to the two-end points of the interval a<,x<J). 

It will be supposed that the coefficients in the differential equation, and 
possibly also those which enter into the boundary conditions, depend upon 
a parameter A. Thus it will be supposed that in 



K and G are continuous functions of {x. A) when a<a7<6, Ai <A<i42, 

K is positive and is uniformly differentiable with respect to a?, its derived 
function being continuous in (a, The coefficients in the boundary 

conditions are also assumed to be continuous functions of A when Ai <A<.42* 

* It may happen that K has only an i2-derivative at a and an jL-derivative at b. 
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The questions which arise are now of two categories : 

1°. Questions of Existence . — For what values of A does a solution exist 
which satisfies all the conditions of the problem ? 

2^. Questions of Oscillation . — When a solution exists, how many zeros 
does it possess in the interval (a, b) ? 

For the one-point boundary problem, the first question is answered by 
the fundamental existence theorem, which states that for every value of A 
in {Ai, AA a solution exists, and is a continuous function of {x, A). The 
second question is then answered, in part at least, by the theorems which 
have been developed in this chapter. These theorems will now be developed 
and expanded in such a way that they become applicable to the more delicate 
two-point problem.* 


10*6. Sturm’s Oscillation Theorems,- The differential system which fur- 
nishes the sirnjilest type of two-point boundary problem is the following, 
known as a Stunuian system : 


(A) 


j ay{a)~^ayfa)^0. 


The particular boundary conditions which are here imposed are of a very 
special type, for each is, in itself, a one-point boundary condition. The 
equation, taken together with the first condition, has one and only one distinct 
solution, say y"Y{x, A). The association of this solution with the second 
boundary condition furnishes the characteristic equation 


F(X)^^'Y(b, X)+^Y\b, A)-^0, 


whose roots are the characteristic numbers. 

It will be supposed that K and G are real rnonotonic decreasing functions 
of A, and, in accordance with the provisions of § 10-31, that G is not identically 
zero in any finite sub-interval of (a, b). The upper bounds G and K, and the 
lower bounds g and k are continuous monotonic decreasing functions of A 
in the interval (Aj, /I 2 ). 

It was seen in § 10-32 that if, for any particular value of A, the equation 

L{y)=0 

is such that 

K^(i-a)2’ 

then, for that value of A, the equation admits of a real solution, satisfying 
the boundary condition 

a'y{a)~ay{a)^0, 

and having at least m zeros in the interval (a, b). Now suppose that the 
further condition that 

— G/K -^ +00 as A-»id 2 

is imposed ; it will be proved that the solution in question can be caused to 
have any number of zeros, however great, in (a, b) by taking A sufficiently 
near to yl 2 . The coefficients a and a may be functions of A, in which case 
it will be supposed that K{a)a ja is a monotonic decreasing function of A. 


* The oscillation theorem which immediately follows occurs in the famous paper by 
Sturm, already quoted, J. de Maiht 1 (1880), p, 106. The boundary conditions are there, 
however, of a very special type. The investigation was brought to successive degrees 
of completion by Mason, Trans. Am. Math. Soc. 7 (1906), p. 387 ; Bdcher, C. R. Acad. Sc. 
PariSt 140 (1905), p. 928 ; Birkhoff, Trans. Am. Math. Soc, 10 (1909), p. 259. 
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Let A be caused to increase from a number arbitrarily close to Ai^ and 
suppose that the solution considered has initially i zeros in the open interval 
a<.x<Cb, As A increases, the number of zeros increases, and each zero tends 
to move in the direction of the end-point a. Consequently, for a certain 
value of A, say the solution will acquire an additional zero, which 

appears at the end-point b and then travels, as A increases, towards a. For 
the value X— fii^i another zero appears, and so on. Thus, there exists a 
sequence of numbers 

P-i* tH + ly tH+29 • • • 

which have the limit-point A 2 , and which are such that when 

w4- 1» 

the equation admits of a unique solution which has exactly m-fl zeros in 
(a, b), and which satisfies the first boundary condition. 

Moreover, it was seen, by the second comparison theorem, that when A 
varies from fi^to the expression 

K(b)y'(h)ly(b) 

is a monotonic decreasing function of A. It must necessarily decrease from 
+ 00 to — 00 because when X—fi^ and y(b)~0, but 

The effect of imposing the second boundary condition 

P'y(b)+Py'{b)=o 


in addition to the first will now be considered. The coefficients j8 and j8' 
may be functions of A ; it will be supposed that ^ is not identically zero,* 
and that 

K{bWlp 

is a monotonic decreasing function of A. 

Since K{b)y\b)ly{b) is a function which, as A increases from to 
steadily decreases from to — « , and since —K(b)P'IP steadily increases 
in the same interval, there must be a single value of A between and fim+i 
for which these two expressions become equal, that is to say, for which the 
second boundary condition is satisfied as well as the first. For this value 
of A, say A^+i, the system is compatible ; it admits of a solution which has 
precisely m+\ zeros in the interval a<x<Cb, The results which have been 
obtained so far may in part be summed up as : 

Theorem I. The system (A) has an infinite number of real characteristic 
numbers which have no limit point but A^^ For each integer m'^i there 
exists one and only one characteristic number to which corresponds 

a solution having m+1 zeros in the open interval (a, b). 

In order to obtain a degree of precision which is lacking in this theorem 
as it stands, a further assumption is made, namely that 

— g/k -»— 00 as X^Ai. 


Since k is positive for all relevant values of x and A, this implies that, in the 
neighbourhood of Ai, g is positive. 

Consider, then, as a comparison equation 


(B) 


d 

dxrdxS 


-gu=0. 


which may be written 
where 


u’—s’hi^O, 


s2=g/k>0 


for values of A sufficiently near to Aj. 


* The case may be dismissed at once ; the second boundary condition reduces 

to y(b)^0t the characteristic numbers are therefore fii, /ti+ 1 , . . . 
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Let u{x) be that solution of (B) which satisfies the initial conditions 

(C) u{a) —a, u\a) —a, 

then 

u{x)~ ^ --«) -|- ~ - *(* “ «). 

For sufficiently large values of 5, that is to say for values of A sufficiently 
near to Ai, u(x) approximates to a cosh s{x—a) and therefore has no zeros. 
Now let y{x) be the solution of the original equation 



which satisfies the conditions (C). 

Then the conditions of the first comparison theorem, viz. 

K>K G>g. 

ifiTa'/ct >ka7a, 

are satisfied. Consequently y{x) has no more zeros for a<x<b than u{x), 
and therefore, for values of A sufficiently near to /Ij, y(x) has no zeros in 
(a, b). It follows that i~ 0 . 

It may now be proved that there exists one and only one characteristic 
number A^ in the interval /xo). Since, for values of A in that interval, 
y(x) and u{x) have no zeros for a<ix<,b^ it follows from the second comparison 
theorem ^hat 

K(b)y'(b) ku'(b) 
y(b) ^ u(b) • 

But as X^Aiy + and therefore , 

u\b)lu(b)-> + oo , 

and since k>0, 

Kib)y'(b)ly(b)-> + ao, 

Consequently, as A increases from Aj^to /x^, K(b)y'(b)jy(b) steadily 
decreases from + Q® to — x . The system has therefore one characteristic 
number, and one only, in the interval {Ai^ The sum total of these 

results is contained in the main theorem of oscillation : 

Theorem II. — The real characteristic numbers of the system (A) may be 
arranged in increasing order of magnitude and may be denoted by 
Aq, Aj, A2, . . A„j, . . . : 

if the corresponding characteristic functions are 

2/l> • • •> ymi • * •' 

then y^ will have exactly m zeros in the interval a<.x<h. 

The supposition that 

lim {— g/k} = — X , 

upon which Theorem II. depends, was made for the express purpose of ensuring 
that the characteristic number Aq should exist. This condition, though ^ 
sufficient, is very far from being necessary for the existence of Aq ; its chief 
importance lies in its practical applicability. Another set of conditions, 
sufficient to ensure the existence of Aq and of some utility in later work is 
as follows. 

Up to the present it has been supposed that Ky 6?, a, a', p and jS' are defined 
in the op^n interval Ai<\<A2 ; it will now be supposed that the interval 
is closed at its left-hand end-point, that is to say that Ai belongs to the 
interval. Let 

Kif Giy aj, aj', ^1, 
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be the values of the corresponding quantities when X~Aij and suppose that 

but that ai and are not both zero, nor are and jSi'. 

Now consider the comparison system 

d L du\ 

(C) ’ 

ai'w(a) —aiu\a) =0 ; 

the differential equation may be written as 


u” —s^u^Oy 

in which 

52=gi/ki>0. 

Suppose for the moment that ^>0, then the solution of the comparison 
system may be taken as 

u{x)~ai cosh «)+ ~ sinh s(x~~a). 


so that u(x) is definitely positive or definitely negative for a:>a. 

Now if v{x) is the solution of the system 

(D) 

aiv{a) — aiv'(ft) =0, 

in which Ki and Gi represent K and G when A=/l], the first comparison 
theorem states that v{x) can have no more zeros in (a, h) than u{x) has ; it 
therefore has no zeros in (a, b), in other words i—O. For a certain value of 
A greater than yli, namely A =/xo, the solution y{x) of 

ay{a)-~ay\a)=^0 

(which reduces to v{x) when A— yli) will have a zero at x—h. Since neither 
u{x) nor y{x) has a zero in (a, h) when ylx<A<fto> second comparison 
theorem may be applied ; it shows that 

K^yih) 

y(b) ^ u(b) ’ 

when /li<A</xo. The right-hand member of the inequality may be calcu- 
lated directly ; it is readily found to be positive, from which it follows that the 
left-hand member is also positive. Thus the expression 

K{b)y\h)ly(hl 

which assumes the value Ki{b)v'{b)lv(b) when X~Ai, steadily diminishes 
from a value greater than zero to negative infinity as A increases from A^ 
to (jlq. Since 

~K(bWI^ 

steadily increases from a negative value when X~Ai, a point must come at 
which the two expressions become equal, and for that value of A, say Aq, 
y{x) satisfies also the second boundary condition 

mb)Wy(b)^o. 

There is, therefore, a characteristic number Aq in the interval {Ai, (Xq) 
distinct from Ai and /xo (except when j8=0, in which case Ao=/xo) such that 
the system (A) has a solution which has no zeros in the interval a<ix<J), 
The special case ^=0 may now be considered very briefly. The solution 
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u{x) is here a linear function of the argument x~a. Furthermore u{x) is 
definitely positive or negative in (a, h) and i.u'(b)lu{b) is in general positive 
but may be zero. Thus, as before, the characteristic number Xq exists but 
may, in a special case, coincide with Ai. This case arises when 

ai—Pi=Oy (xi = 0, 

but in no other circumstances. Hence follows : 

Theorem III. — Under the assumption that 

the system (A) ha^ an infinite set of real characteristic numbers 
Aq) Aj, A 2 , . . A^, . . 

to which correspond the characteristic functions 

2/o» Vu • • - 

sueh that has exactly m zeros in the interval a<ix<b. The least characteristic 
number Xq is distinct from except in the case 

Gi^O, a^'-O, 

10*61. Application to the Storm-Liouville Ss^tem. — The group of 
theorems now known as the oscillation theorems were first proved by 
Sturm * in the case of the system 

a'y{a)—ay'(a)=ii, 

.P'y(a)+^y'(a)=0, 
which has already been met with.f 

In this case it will be supposed that k, g and I are real continuous functions 
of X when a<(r<^, are independent of A and are such that ^">0, g>0. The 
coefficients a, a', and are also independent of A. Since G = l~Xg steadily 
decreases, or at most remains constant for any value of x in (a, b) as A increases 
from Ai — —cc to yl 2 ==+x, the conditions which were imposed in the 
course of the proof of Theorem II. (§ 10*6) are satisfied. In particular 

— G=:min (A^~/)-^ ~\-oo, 

as A-> + oo . Consequently there exists an infinite set of real characteristic 
numbers Aq, Xj, X^, . . which have no limit-point except A = -f-x ; if the 
corresponding characteristic functions are yQ, i/i, t/ 2 , . . ., then y„^ has exactly 
m zeros in the interval a<x<b. 

If the additional conditions 

l>0, aa'>0, PP'>0 

for A=0 are imposed, then Ai may be taken to be zero. In this case, when 
A=0, 

g=min Z>0. 

and the characteristic numbers are all positive. This case is important from 
the physical point of view. 

Now consider the case in which /c>0, Z>0 and g changes sign in the 
interval (a, b). The problem may be attacked by precisely the same device 
as that which was adopted in § 10 *83. Rewrite the equation as 

|A|^ ’ 

* J. de Math, 1 (1886), pp. 189, 148. 


t §§ 9*41, 10*88. 
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it is now of the general type considered in § 10*6 if 

I 

lAI ^ 


K- * 


G-- 




when A>0, 


when A<0. 


In either case, K and G steadily diminish as | A | increases ; if the conditions 
aa'>0, are also satisfied, 

alA| iSfAl 

steadily diminish as I A | increases. Up to the present point the required 
conditions are satisfied, but if it is noted that, since g changes sign in (a, b), 


G>0 and K>0, 

it is seen that 

— G/K— > — Qo 

as I A I 00 . 

Thus the conditions of Theorem I. (§ 10*6) are not satisfied ; it does not, how- 
ever, follow that the theorem is false in the case now considered. On the 
contrary, since g changes sign in {a, b) a sub-interval (a\ b') can be found in 
which 

g>0 in the case A>0, 
g<0 in the case A<0. 

In either case, values of A may be taken sufficiently large in absolute value 
to make it certain that G<0 in (a', b'). Consequently the required condition 
that 

00 

as I A I 00 is fulfilled in the interval {a\ b'). Thus A may be taken sulficiently 
great to ensure that the solution of the system 


\ay{a)—ay'{a)=0 

oscillates in {a', b') and a fortiori in (a, b). The number of zeros in {a, b) may 
be increased indefinitely by taking A sufficiently large. 

But on the other hand the solution of the system 


\ay{a)~ay'{a)=^0 

(which is the case A=0) has no zero in (a, b) if Z>0 except possibly in the case 
Z = 0, when one zero may exist. 

Let it be supposed that 


and let the special case 


Z>a, aa'>0, PP'>0, 
1 = 0, a'=/8'=0. 


which requires special treatment,* be excluded. Then the methods by 
which Theorem III. (§ 10*6) was proved may be utilised here to demonstrate 
the existence of characteristic numbers to which correspond characteristic 
functions having 0, 1, 2, . . ., m, . . . zeros in (a, b). The only real 
difference is that the case A<0 separates itself from the case A>0 so that 


* Such a treatment is given by Picone, Ann. Scuola Norm. Pisa, 11 (1900), p. 39 ; 
B6cher, BtUl. Am, Math, Soc, 21 (1914), p. 6. 
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there is an infinite set of negative characteristic numbers with the limit-point 
A =-—00 as well as an infinite set of positive characteristic numbers with 
the limit-point A=-+-oo . The oscillation theorem now reads as follows : * 

If g changes sign in (a, 6), and 

Z>0, aa'>0, PP'>0y 

there exists an infinite set of real characteristic numbers which have the limit- 
'points +00 and — x. If the positive and negative characteristic numbers 
are arranged each in order of increasing numerical value, and are denoted by 

A+, A+, A+, . . A+ 

and the corresponding characteristic functions by 

y^’ yt’ yh • • yt' ■ ■ ■■ 

2/o ’ 2^1 » 2^2 ’ • • • • •> 

then and y~ have exactly m zeros in the interval a<ix<.b. 


10*7. The Orthogonal Proper^ of Characteristic Functions and its Conse- 
(inences. — Consider the differential system 


du 

L(M)+AgM=Po^i+Pl^„_-l+ • • • +Pn-l^+(2»«+^)«=0, 
Ui(u)=0 (i=l, 2, . . n), 

in which the coefficients pq, pi, . . g in the differential equation 

and the coefficients which enter into the expressions Ui(u) are independent 
of the parameter A. The adjoint system is 


(B) 


f 

1 




dr” 


Vi{v)=0 


dx 

+(Pn+^)^=^> 

{?=!, 2, . . 


Let the system (A) admit of at least two characteristic numbers, say A^ and 
Xj, and let the corresponding characteristic functions be Ui and Uj, Then 
tne system (B) is compatible for Aj and Xj ; let the characteristic functions 
be Vi and Vj, 

Now Green’s formula 


IJvL(u)-uL(v)} = U,F,„ + U,F,„^i+ . . . +V2„Fi 

(§ 9*81) holds whatever u and v may be. Let u=Ui and v=Vjf then the right 
hand member vanishes since 


Ux(Ui)=^U^{Ui)= . . . -C/nK)=0, 

^i{vi)=^2(vj) = . . . =-F„{Vj) =0. 

Consequently 

fh _ 

/ {vjL(Ui)—UiL(v^)}dx=:^0, 

which reduces to 

gUtVjdx=0, 

* Sanlievici, Ann. J6c. Norm. (8) 26 (1909), p. 19 ; Picone, loc. cU . ; Richardson, 
Math, Ann. 68 (mO), p. 279. 
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and since and Xj are distinct 


fb 

/ gUiVjdx—0, 
J a 


In particular when the system (A) is self-adjoint, 

fb 

/ gu^jdx—0 

A set of functions 

• * •» • • •> 




which are such that, the function g being assigned, 

fb 

j ^gUiUjdx=0 (*4=i)> 

are said to be orthogonal with respect to the function g ; if, in addition, 


fb 

/ gUi^dcOO, 
J a 


then each function may be multiplied by a constant so that 


fb 

J a 


when so adjusted the functions are said to be norrriaL The characteristic 
functions of the system (A), when the latter is self-adjoint, therefore form an 
orthogonal set. In certain cases, and in particular when g>0, they can also 
be normalised. 

From this orthogonal property follows the important theorem that 
if g>0 throughout the interval (a, b), the characteristic numbers are all real. 
For suppose that is a complex characteristic number, then since 

the coefficients of the system are all real, among the remaining characteristic 
numbers is the number conjugate to A^, say If the characteristic 

function Ui is then Uj will be its conjugate s—iU Then 


J^gUiUjda;= j g{s^+t^)da;. 


which cannot be zero unless s^t = 0. Thus when g>0, the assumption of 
the existence of complex characteristic numbers leads to a contradiction, 
which proves the theorem. The condition g>0 may be replaced by the 
less stringent condition g>0 provided that the equality does not hold at all 
points of any finite sub-interval of (a, 6). 


10-71. Application to Sturm-Liouville Systems. — The preceding investiga- 
tion is immediately applicable to the Sturm-Liouville system, 

... 

(A.) 

a'y(a)—ay'{a)=0, 

l;3V(6)+M«’)=0: 

if g is of one sign throughout the interval (a, b), every characteristic nxunber 
is real.* 

If, on the other hand, g changes sign in (a, b), then all the characteristic 
numbers may be proved to be real provided that the conditions 

A:>0, Z>0, aa>0, 

hold (cf. § 10*61). Let it be supposed, for the moment, that At is a complex 
♦ This theorem can be traced b€u:k to Poisson, Bull. Soc. Philomath, Paris, 1826, p. 145. 



THE STURMIAN THEORY AND ITS LATER DEVELOPMENTS 289 


characteristic number, say a+ir; the corresponding characteristic function 
yi will be complex, say s+it Then the equation 

is satisfied identically. The real and imaginary parts, equated separately 
to zero, give respectively 

From these equations it follows that 


Now 

by virtue of the restrictions 
also 


[a:(s«' +«')]* <0, 


/c>0, aa'>0, j8j9'>0 ; 
rb 


-J k(s'2-i-t'2)da;<0, 

since A:>0 in (a, 6), and s' and i' are not identically zero ; ♦ and finally 

g(s^+t^)da;=0. 

J a 

rb 

-j l(s^+t^)dx<^0. 

The contradiction which evidently follows proves that no complex or 
imaginary characteristic number can exist in the case under consideration. 
In this case also it may be proved that, if be any characteristic function, 

J%j/i2da;4=0. 

Let Xi be the characteristic number to which yi corresponds, then 

If this identity is multiplied through by yi and integrated between the 
limits a and hy it gives rise to the relation 

A,- j'‘jyi^dic= j^lyi^dx-\- 

The first term in the right-hand member is positive or zero, the second is 
definitely positive and the third is positive or zero. Hence 

J gyi^dx>Q if Ai>0, 

<0 if A,<0. 

• would imply (or-fiT)^— i—0, and therefore rgr^O; since T=t=0, 

contrary to the supposition that g changes sign in (a, h). 
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“1 

“2 


04 

¥i’ 


Pz' 

^4 

ai 


O-Z 

^4 


~Ps’ 

Pz 



In the notation of § 10*51, the characteristic functions yf and yi may 
be multiplied by appropriate real constants so that 

J a 

j j(yr)^dx=-i. 

Now consider the more general system : * 

I R ) 

a-iy(a) +a.zy{b) +asy'(a) +a^y{b) =0, 

. =o> 

(cf. § 9*41). It is supposed that at least two of the ratios 


are unequal. If 


the system reduces to (A). This particular case is rejected as having been 
dealt with ; in any other case the boundary conditions are reducible to 

(C) y{a)=yMb)+Yi'y\b) 

y'{a)=yiy{b)+yzy'{b). 

It will be supposed that the condition 

(D) Kb)={yiy-t —yiyi)k(o), 
that the system may be self-adjoint, is satisfied. 

Now the relation 

^ -*a J a J a 

which is a necessary consequence of the supposition that the system (B) 
admits of a complex characteristic number, is violated when A:>0, Z>0, if 

[*(«#'+«')]*’ <0, 

that is to say, if 

k(a)s{a)s'{a) —k(b)s{b)s'(b) >0, 
k(a)t{a)t\a) —k(b)t{b)t'(b) >0. 

It follows from (C) that these two inequalities are satisfied if 

Ho.){yi ^ +Yiv}{yii ■\-Y2'n) —Kb)^ >0, 

where $~s(b), Tj—s'(b), or ^—t{b), 7j=t'{b), By means of (D) this inequality 
reduces to 

YiYz^^ +^YiYzh +yi 
which may also be written 

(yiya^+yiV2^?)^+yiV2(yiy2'— yiVzh^ ^ p 
yiy2 

The condition (C) implies that yiy^ ~yiy 2 >^ I follows that the above 
inequalities are satisfied when both yiy 2^0 and yxy 2 '> 0 . 

The system (B) then admits of none but real characteristic numbers. 

* Mason, Tram. Am. Math. Soc. 7 (1906), p. 887. 
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These conditions are satisfied in a very important case, namely that of 
the periodic boundary conditions, 

2/(a)=2/(6), y\a)=:^y\h). 

Thus if A;>0, and k{a)==k(b), the characteristic numbers of the system 
are all real. 


10*72. The Index and Multiplicity of the Charaoteristic Numbers.— Consider 
again the simple Sturm-Liouville system : 

) ay(a)-ay'(a):=:=0, 

^ P'y(b)+py'{b)==o, 

If, for any particular value of A, the index of the system were 2, then the 
most general solution of the equation would satisfy the first boundary- 
condition, which is clearly impossible. The index of the system, for each 
characteristic number, is therefore unity. 

Let y{Xf A) be the solution of the differential equation which satisfies the 
first boundary-condition. Then the second boundary-condition imposed 
upon y(£c. A) gives the characteristic equation, viz. 


F(X)^P'y(b,X)+Py\b,\)=0. 

Let Xi be a characteristic number, and t/(*r, A^) the corresponding characteristic 
function, then 

\)= 0 . 


By eliminating I between these equations and then integrating the eliminant 
between the limits a and there is obtained the relation 

[fc{j/(a:, X)y’{x, \)-y'{x, X)y{x, Aj)]^ +(Ai-A)J^gy(a:, \)y{x, A)da:=0, 

which, in view of the faet that y(x. A) and y{x, A<) both satisfy the first 
boundary-condition, while y(x, Aj) satisfies also the second boundary-condi- 
tion, reduces to 


Now as X^X. 


X)dx==k{b)y'(b, \Wy(b.-X)+mb, A)}/(A-A<) 
=k(b)y'(b. Xi)FmX-Xi). 


F(A)/( A — A,)->F'(Ai) since F(Ai) =0, 
y{x, X)-^y{x, Xi) 

uniformly because y{x, A) is an integral function of A. Consequently in the 
limit. 


Xi)Ydx=k(b)y'{b, K)F'{Xi). 


If the left-hand member of the equation is not zero. It follows 

that F'{Xi)=^0y that is to say, A^ is a simple root of the characteristic equation. 

If p' =0, a modification of the method leads to the same result with the 
possible exception of the case in which g changes sign in (a, b), I is identi- 
cally zero, and a* =p' =0, In that case the characteristic numbers may 
occur as double roots of the characteristic equation. 


R 
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10*8. Periodic Boundary Conditions. — ^The system which will now be 
considered is the following : * 


' ’ ■ y{a)=y{b), 

y\a)^y'(b), 

in which the condition that the system be self-adjoint, viz. K{a)^K{b), is 
satisfied. It includes, as a most important particular case, that in which 
K and G are periodic functions, with period (b—a), but in reality it goes far 
beyond this case. 

It is, as before, assumed that K and G are continuous functions of 
(x, A) when a<a:<6, yli<A<^ 2 » both decrease as A increases. 

The slightly more stringent restriction that 


dG 

dX 


<0 


is also made ; this does not exclude the most important of all cases, the 
Sturm-Liouville case where G=l—Xg, It is also assumed that 


lim -;p?=~Q0, lim _,?= + qo. 

k K ^ 

Let yi {x. A) and A) be two fundamental solutions ol tne 
equation chosen so as to satisfy the initial conditions 

yi(a, A)=rl, y^ia, A)=0, 


2 /i'(a, A)-=0, y^{a, A)=l, 
then, by Abel’s formula (§ 9*4), 

(B) y^{h, X)y^\b, X)^y^{b, X)y,'(b, X)=^K{a)IK(b)=^h 

a relation satisfied identically for all values of A. 

The characteristic equation is 

^)~yi(by A), y2(a. A) - y^ib, A) j =0, 

A), y./(a, X)~y 2 (b, A) 1 
or 


1 -yi A), -2/2 (6, A) 

~yi(b, A), 1 -y 2 (b, A) 

which, by virtue of the above identity (B), reduces to 


= 0 , 


•>1 


(C) F{X) = y,(b. A) +y^'(b, A) -2 :^0. 


A number A such that F(A) = 0 , but not all the elements of the characteristic 
determinant are zero, is said to be a simple characteristic number. If all 
these elements are zero, then there will exist two linearly independent solutions 
of the system (A). Such a value of A, for which 

yAb, A)=l, yt{b, A)=0, 

A)=0, y2\b, A)=l, 


is said to be a double characteristic number. 

The immediate problem is to prove that, under the conditions stated, the 
characteristic equation admits, as its roots, of an infinite set of real character- 


♦ Tzitz^ica, C. R. Acad. Sc. Paris, 140 (1905), p. 228 ; Bdcher, ibid. p. 928 ; Mason, 
Und. p. 1086 ; Math. Ann. 58 (1904), p. 528 ; Trans. Am. Math. Soc. 7 (1906), p. 837. See 
also Picard, TraiU d' Analyse, 8 (1st ed.), p. 140 ; (2nd ed.), p. 188. Extensions to the 
general self-adjoint' linear system of the second order have been made by Birkhoff, Trains. 
Am. Math. Soc. 10 (1909), p. 259 ; and Ettlinger, ibid, 19 (1918), p. 79 ; 22 (1921), p. 186. 
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istic numbers.* * * § This problem is attacked, in an indirect manner, by studying 
the sign of F(X) for certain values of A corresponding to which the solutions 
of L(y) =0 have certain ascertainable properties. 

In the first place, let be a characteristic number of the system 


(D) 


L(u) — 0 , 

u(a) — u{b)—0. 


This system is of the Sturmian type, in fact it is the particular case of the 
Sturmian system (§ 10*6, A) in which It has therefore an infinite 

number of characteristic numbers fii (^>l) such that each of the corresponding 
characteristic functions Ui (x) has, in the interval f aKxab, a number of zeros 
equal to the sufiix i. 

The characteristic numbers /q of (D) are not in general, but in particular 
cases may be, roots of the characteristic equation (C). Now Ui(x) may be 
identified with 7 j 2 ,{x, ^xi). Since in this case 


the identity (B) reduces to 
and hence 


/At)=o, 


P(y-i)=^yi{b, Mi)— 2 + 


yiif>. Mi) 


Consequently 


^ M.) .—iP ^ MiHlp 

yiib. Mi) y2% Mi) 

F(fjii)'>0 when yi(bj ixi)>0 but =|=1, 

or when y 2 ibf fJ^i)>0 but 

F(fii)=0 when 1 J^{b, fii)=y 2 (b, Mi)=l. 

^’(Mi)<0 when fn) or y^'ih, Mi)<0. 


Now since y^{a, Mi)=l and y^ib, Mi)--J/2(«. Mi)= 0 . Mi) is positive or 

negative according to whether y^i^j Ih) has an even or an odd number of 
zeros in the interval a<,x<b- Therefore, when i is even, and 

consequently /x^ may be a root of the characteristic equation (C), and when 
i is odd, F(iJii )<0 { and fXi is not a root of (C). 

The sign of F(A) at the points /xg, . . . may be exhibited graphically 

as follows : 


A, 

Fi\) 


M, M. /U, 

< 0 <0 ^0 

Fig, 6. 


The characteristic equation F(A)=0 has therefore an even number of roots § 
in each interval (/x^, /Xg), (/X3, /X5), . . thus it is seen that there exists an 
infinite set of real characteristic numbers of the system (A). 

In the second place consider the system 

(E) |i'(i’)= 0 . 

lv'(a)=v'(b)=0 ; 

* The methods of the preceding section may be employed to prove that in a very large 
class of cases, the system has no complex characteristic numbers. 

t The first end-point a is included, but the second end-point b is excluded because 
u(b) = u(a) ; there is no characteristic number fiQ since each Ui{x) has a zero when x—a* 

I A very slight modification of the argument shows that -4 when i is odd. 

§ A possible double root is counted twice. 
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it admits of an infinite set of characteristic numbers such that each 

characteristic function Vi(a!) has i zeros in the interval a <a:<6. By identifying 
Vi(x) with yi{x, Vi) it is found, as before, that 

2/i(^> n)=l» 


Consequently 




F(vi)>0 when yx(hf Vi)>0 but 1» 

F(vi )^0 when yi{h, 

F(i^i)<0 when y\{h^ 

Now yx(x, v^) has an even or an odd number of zeros in a^xdb according 
as i is even or odd. Since yi(a, it follows that yi{b, Vi) is positive or 

negative according to whether i is even or odd. Therefore, when i is even, 
F(vi )^0 and may be a root of the characteristic equation (C), and when i 
is odd, F(vi )<0 and is not a root of (C). 

The sign of F(A) therefore runs as follows : 

X= A, 1^0 K V, V, ■ • ’ A, 


but 


F(A) has thus an even number of roots in each interval (Ai, vj), (I'l, 

(V3, ^'5), .... Now it is clear that 

because an increase in the number of zeros in a^x<,b implies an increase in 
the value of A. But, on the other hand, nothing can be said as to the relative 
magnitudes of and Supposing, merely for purposes of illustration, that 
lii<.Vi, the change in the sign of F(A) may be exhibited thus : 

\= A Vq Mi M 2 1^2 M, K - ■ ■ 4 

F(\) ^0 <0 CO ^0 sto <0 <0 ■ ■ ■ 

Fig. 8. 


It has thus been proved that, under the conditions stated, there exists at 
least one characteristic number for the system (A) in each interval (/if, fH+i), 

{Viy Vi + l). 

The next step is to show that there is only one characteristic number for 
the system (A) in each interval (fti, or (vi, 1^1+ 1). In order to do so it 

will be sufficient to prove that F'(A) has the same sign at every root of F{x)=Q 
which occurs in any such interval. Since ascending and descending nodes 
must succeed one another in the graph of a continuous function, the result 
will then follow immediately. To simplify the working it will now be 
assumed that K{x) is independent of A. Now 

F(A) =2/1(6, A)+ 2/2 (^» 

and therefore 

A) dyzib.X) 

Let u(x, A) be the unique solution of the system 
jL(w)=0, 

|w(a)=a, u'{a)—a\ 



THE STURMIAN THEORY AND ITS LATER DEVELOPMENTS 245 


in which a and a are real numbers, independent of A* Then clearly 
s»atisfiies the non-homogeneous equation 


i^ut the corresponding homogeneous equation 
is kn own to possess the fundamental pair of solutions 


fiom which and arc to be derived by the method of variation of 

^A BXVdrJ ^ 


‘ dX\dx^ 

parameters (§ 5*23), thus * 


du 

1 

r dG{U A) 

dX 

~W). 

! a ^A 

d / du\ 

1 

A) 

dA dx ^ 

~K(a). 

K dX 


3u 

Therefore, taking x-~h and w— ?/i in the expression for it is found that 

and taking x=h and u ~~yo in the expression for it is similarly found 

that 

I '')|?yi(<> ^)y 2 {b, X)-yz{i, X)yi\b, \)]dt. 

It follows that 




_1 (>’dG(t,X)\ 

Kia)} a dX i 


J/ 2 (^> X)yi^{t, A)+|j/ 2 '(ft, X)—y-i(b, A)]t/j(<, X)y^j{t, X) 


Since K(a)^0 and ^ <0, the sign of F'(X) is opposite to that of the 
cA 

quadratic form 

V)^y2(b, X)^^+[y2V>, X)~y,{b, X)]^y-y,'{b, A)r,2, 
in which ^=^yi(t. A), rj=y 2 (t. A). The discriminant of this form is 
[y^b, X)-tMb, X)]^+iy,(b, X)y{{b, A) 
which, by virtue of Abel’s formula, 

yi(.b, X}y2,'(b, X)-yi(b, X)yj^'(b, A)=l, 

reduces to 

[y^'ib, X)+yi{b, A)12-4, 

and therefore, for those values of A for which the characteristic equation 

yi(bf A)+?/2'(6, A)™2 

* It is to be remembered that «(«, A) — a, w'(a, A)=a' for all values of A, and therefore 
^M(a, A)=0, A)=0. 
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is satisfied, the discriminant is zero. For such values of A, the quadra.tic 
form may be written as 

dtif: ,^-1 {yi^+Hyz-yi h}^ 

2/i'(6,A) 

Now at a simple characteristic value of A 

yz^+Uy^—yiH y^v—i^~yl)^ 

cannot both be zero. It follows therefore that F'(A) is not zero and its sign 
is that of yi{by A) or —y 2 {b. A). Consequently F(A) changes sign at a simple 
characteristic value of A. 

When, for any particular value of A, 

^ y^ih ^)=yiiby A)-o, 

Abel s formula reduces to 

yiib, A)4-t/2'(^, A)=0, 

and it then follows from the characteristic equation 

, yii^y A)+2/2'(^» A) ==.2 

that 

yi(h. X)=y^'ib, 

The value of A in question is therefore a double characteristic number and for 
such a value 

F(A)-0, F'(A)-0. 

Now it may be proved, by a method similar to that adopted in finding F'(A), 
that 

= A)j/ 2 (<, A)-2/2(.9, A)t/i(<, X)}^dtds. 

Since yi and y^ are independent solutions of the differential equation, and 
8 and t are independent variables, 

A)t/2(<, X)-~y2{s, X)y^{U A) 

is not identically zero. Consequently F"(A) is negative for a double cha^ 
racteristic value of A, and therefore, in the neighbourhood of a double characteristic 
number^ F(X) preserves a constant negative sign. 

Now since F{X) is negative at P 2 m-i P 2 m+i is positive or 

zero at /a 2 to» there must exist at least two simple characteristic numbers A,, 
and A^, or one double characteristic number ?^~Xg, in the double interval 
l) SUCh that 

M2m-l'^Ap<^P2fn^Ag<C/X2m + l- 

No double characteristic ' number can lie in this interval except at p 2 w 
If then there are additional characteristic numbers in {p 2 nf--iy P' 2 to) they must 
be simple, and even in number. But for these values of A, F'(A) is of opposite 
sign to y 2 {bj A) which is impossible since t/ 2 (^, A) does not change sign at any 
interior point of the interval. Thus there are no characteristic numbers 
other than A^, and A^ in the double interval (p 2 m~i» i^ 2 w 4 i)- the same 
way it may be proved that there are only two characteristic numbers in the 
double interval + ; obviously these characteristic numbers are 

Xp and Ag, and therefore 

*^2tn - 1 < Aj, < *^2m < Ag < 4 1 • 

It follows immediately that no characteristic number can lie in the open 
interval (p 2 my ^ 2 m) or in the closed interval {p^ 2 m+v + the same 
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way it may be proved that F(A)>0 in the interval Ai<X<VQy and therefore 
no characteristic number lies in that interval. 

Since and A^are interior points of the double interval + 

the corresponding characteristic functions and yq cannot have less than 
2m— \ nor more than 2m +1 zeros in the interval a<,x<b. But, on account 
of the {)eriodic boundary conditions, the number of zeros in that interval 
must be even. Consequently yp and yq both have precisely 2m zeros in the 
interval a<,x<h. 

Let the interval vo) be denoted by (/co), and the intervals (/xj, 

(i^2» ^ 2 )» • • • by (/Cl), (/C 2 ), . . . (Fig. 9). Then no characteristic number 
can be an interior point of any interval (/Cj). On the other hand, between 
any two consecutive intervals (k^) and (/Ct^-i) there lies one and only one 
characteristic number ; * let it be denoted by A^ and let yi{x) be the corre- 
sponding characteristic function. Then ^Vo(^) does not vanish in the interval 
aKxdh, yi(x) and y 2 (^) vanish twice, yz(^) and y^ix) vanish four times, and 
so on. This leads to the following Oscillaiion Theorem : 

There exists for the system (A) an infinite set of characteristic numbers 
A<), Ai, A 2 , . . ., Ai, . . . such thaiy if the corresponding characteristic functions 
are denoted by yo» ?/i» • • •, 2/i> • • then yi has an even number of zeros 

in the interval a<^x<.by namely i or i+1 zeros. 



Fig. 9. 


10-81. Equations with Periodic Coefficients.- The most important appli- 
cation of the theory of systems with periodic boundary conditions is to the 
case in which the coefficients of the differential equation are periodic functions 
of X with a period commensurable with (b—a). In particular, let K and G be 
even periodic functions, with period tt, and let the boundary conditions be 

y(-'^)==y{'rr), y'{-n)=-~-y{7T)y 

then it will follow from the differential equation that if y^ is any characteristic 
function, — therefore every characteristic function will 
be purely periodic and of period 27r. 

It is convenient to define the fundamental solutions yi(x, A) and y^ix. A) 
thus : 

,Vi(0, A)=^l, 2 / 2 ( 0 , A)-0, 

,Vi'(0, A)-0, y2'(0, A)-l, 

then yi(Xy A) will be an even, and 2 / 2 ( 0 :, A) an odd, function of x. For if 
yi{xy A), for instance, were not even, then yi(Xy X)—yi(~-x, A) would be a 
solution of the equation, vanishing, together with its first derivative for 
x~0, which is impossible. 

If, for any value of A, yi(-rr, A)^-0, then 2 / 1 ( 0 :, A) would have an even 
number of zeros in the interval— 7r<o;<7r, which would violate the condition 
y'(~-jr)^y'(7r), and consequently that value of A would not be characteristic. 
For any other value of A, 1 / 1 ( 0 :, A) satisfies the condition 

2/(-^)=2/(^)+0. 

The further condition 

2/'(-7r)=2/'(7r)=0 

* The modification of this statement when double characteristic numbers occur is 
obvious. 
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is satisfied when A=V 2 „. Similarly, for all relevant values of A, yi{x, A) 
satisfies the condition 

j/'(— flr)=y'(w)4=0, 
and also satisfies the condition 

j/(— iT)=f/(»r)=0 

when X=fi2m' case, therefore, is to be identified with Pi when i 

is even, and with /x^+i when i is odd. 

An interesting and important extension of this case is to periodic solutions 
of the second kind ; that is to say y( 7 r) and are not equal to, but are 
merely proportional to y(—rr) and y'(—iT), The two linear boundary con- 
ditions are now replaced by a single quadratic boundary condition, viz. 

y( —^)y'(.'") —y'{ ==o- 

The problem is essentially that dealt with in a later chapter under the name 
of the Floquet Theory. The system will there be seen always to have one 
solution, and in general, for all values of A, to have two linearly independent 
solutions. 

10'9. Klein^s OscUlation Theorem. — An example of an oscillation theorem 
will now be given, whose scope far outreaches that of the theorems due to 
Sturm. It gives an indication of the lines upon which further generalisations 
of the problem have proceeded. 

Consider the equation known as the Lame equation,* 

^ +1^ _i_ + -1- + y^O 

dx^ x—e^ x—e^ydx {^x—ei){x—e 2 ){x~e<^y ’ 

in which closed intervals (ai, bi), (a2» ^2) t>e taken, such 

that each lies wholly within one or other of the open intervals {ei, ^3), 

(^,00 ), but not both within the same interval. In this way the continuity 
of the coefficients of the differential equation is ensured in each of the intervals 
^i)» (®2» ^2)* The constants A and B are to be regarded as parameters ; 
the problem which is suggested by physical considerations is, if possible, so 
to determine A and B that the equation possesses, at the same time, a 
solution yi which satisfies certain boundary conditions relative to (a^, 
and a solution t/2 which satisfies other boundary conditions relative to (uo, 62)* 
Or, more particularly, it may be required to determine A and B such that the 
equation admits of a solution y^ which vanishes at and hi and has rui 
zeros between and 6^, and also admits of a solution t/2 which vanishes at 
and and has zeros between wj and m2. This was the problem actually 
discussed by Klein ; I his method of attack forms the basis of the rather 
more general theory which will now be discussed. 

In the differential equation 

let G be of the form 

G=Z(a?)-{Ao+Aia?+ . . . -t-A„a?»»}g(ir), 
being thus dependent upon w+1 parameters. Further, let there be w+1 
closed intervals 

(%» ^o)> (%> ^l)> • • •» (^n» ^n)> 

♦ See Whittaker and Watson, Modem Analysis (3rd ed.), Chap, XXIII. 
t Math. Ann. 18 (1881), p. 410 ; Goit. Nach. (1890), p. 91 ; [Oes. Math. Abh., 2, pp. 512, 
540] ; B6cher, BuU. Am. Math. Soc. 4 (1898), p. 295 ; 5 (1899), p. 865. The case of a pair 
of equations of the second order with two parameters is treated by Richardson, Trans. 
Am. Math. Soc. 18 (1912), p. 22 ; Math. Ann. 78 (1912), p. 289. 
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where 

aQ<hQ<ai<})^< . . . <a^<h^, 

such that I and g are continuous and ^>0 for values of x lying in any of 
these intervals.* 

The problem now set is to investigate the possibility of determining 
Ao, Aj, . . . A^ in such a manner that n+1 particular solutions of the equation 
can be found, say t/q, t/i, . . where y,. satisfies the pair of boundary 

conditions 

.gv ( Ctr'2/r(^r) -^r^/rX^r) =0, 

^ ^ lp;yr{br)-Pryr(br)--=0 (r-0, 1, . . n), 

and has an assigned number of zeros, say m,., in (a,., br)- 

The oscillation theorem which provides a complete solution of the problem 
stated is as follows : There exists an infinite set of simultaneous characteristic 
numbers (Aq, Aj, . . A„), such that to each particular set there corresponds 

a set of characteristic functions. If (n+1) positive integers or zeros (mg, 
mi, . . m^) are assigned, then the characteristic numbers (A^, A^, . . Xn) 

can be chosen, in one way only, so that in each interval a^dxcib^, the correspond- 
ing characteristic function y^ has precisely zeros. 

The theorem is proved by induction ; it is certainly true when n— 0, 
for then it reduces to the older oscillation theorem of § 10 6. Let it be 
supposed that the theorem is true up to and including the case of n para- 
meters ; it will then be proved to be true for the case of n-f 1 parameters. 
Now if G is rewritten in the form 

G-={/(a;) -A„,r"^(a;)}-{Ao+Aiir+ . . . +A„_ia;"-i}5(a:), 
and the parameter A,, is, for the moment, fixed, then G may be regarded as 
dependent upon the n parameters Ao, Ai, . , A„_i. Now the hypothesis 

is that these n constants may be chosen in one way, and in one way only, 
so that the characteristic functions yg, yi, . . ., y^-i exist such that each 
satisfies its peculiar boundary conditions, and each has an assigned number 
of zeros in the corresponding interval. The n characteristic numbers Aq, 
Aj, . . . , A„_i so determined naturally depend upon A„, and therefore, if 
Ao, Aj^ . . A^_i are expressed in terms of A„, G may now be regarded as a 
function of x and of the single parameter A^. If Sturm’s oscillation theorem 
can be applied to the equation 

so as to demonstrate the existence of a solution y^ having m.,^ zeros in the 
interval a^didbr^, the theorem is proved. It is therefore imperative to 
make certain that G (x, X^) is such that the conditions requisite for the 
validity of the oscillation theorem are satisfied. 

In the first place, it will be proved that G {x, A„) is a continuous function 
of {x, A„) for values of x which lie in the interval (a„, b^). Now if A„' is any 
fixed value of the parameter A„, the difference 

G{x, X,,)~G{x, A„') 

must vanish for at least one value of x in each interval a^d^dbr (r<n— 1), 
for if this difference were constantly of one sign in any interval (a^, b,) then 
K) would, by the comparison theorem, oscillate more (or less) rapidly 
than yr(x, A„'), which contradicts the fact that y,. has exactly m,. zeros in {a^, bf). 
Hence there is at least one point x^ in each interval (a^, b^) such that 

Gr(Xr, X^)=G{Xr, A,/) (r=0, 1, . . ., w-1). 

♦ Nothiixg is assumed as to the nature of K, I and g, for values of a? which do not lie in 
one or other of these intervals ; in fact, in the case of the Lam6 equation, the coefficients 
become infinite for certain values of x (viz. e^, e,, Cg) outside the intervals chosen. 
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But 

G (a?, AJ- A„')™{(Ao'— Ao)+(Ai'— Ai)a:+ . . . 

Thus when x lies in (a„, h^) 

|U(a;, A„)-U(a;, A,;)|< I . . . | || ^(a:) |, 

from which the continuity of G{x, A^) follows. Also 

a;— a?^>0 (r=0, 1, . . ., n— 1), 

when X lies in (rt„, />„), and consequently 

G{x^X^)-~G{x,X^') 

K~K 

for More precisely, 

A„)-> — oo as A„-> + qo, 

U(aj, A„)--> + qo as A,»~> — oo. 

The conditions requisite for Sturm’s oscillation theorem are therefore satisfied. 
Consequently there exists one and only one characteristic number A,^ such 
that t/„ admits of exactly m,, zeros in the interval The induction 

is now complete, and the theorem proved. 

The characteristic numbers which have been under consideration are real. 
As in Sturm’s case, the question arises as to whether or not there may also 
exist complex characteristic numbers, and as before the assumption of the 
existence of complex characteristic numbers leads to a contradiction. 

Let Aq, Aj, . . A,j be a set of simultaneous characteristic numbers, to 
which corresponds the set of characteristic functions Ui . . If, 

as is supposed, at least one of Aq, Aj, . . ., A„ is a complex number, while 
all other coefficients in the differential equation and in the boundary con- 
ditions are real, then the differential system admits as a set of charac- 
teristic numbers the set /xj, . . ., conjugate to Aq, A^, . . ., A„, 
together with the set of characteristic functions Vq, Vi, . . ., i;„ conjugate 
to t«o, Wj, . . ., u^. Then 

+A„«")g-Z}M^=0, 

+fJ■n^’')g-^Vr=0 

(r=0, 1, . . n). 

On eliminating I between the two equations and integrating the eliminant 
between the limits and the following set of equations is obtained ; 

bf 

{(^-Mo)+(Ai-/xj)a!+ . . . +{X„-fj.„)x”}gUrVrda!==0 
«r 

(r=0, 1, . . ., n). 

The (n+1) numbers X^—fi^ are not all zero ; let it be- supposed, in the 
first place, that no one of them is zero. Then there are n+1 equations 
between the (n+1) quantities (A^—p,,.) ; the condition that these equations 
should be consistent is that (C) 

^0 f^n 

. . . / J(.ro, . . x^)g(xQ) . . . g{Xr,)uo(x^)v^{xQ) . . . u„(x„)v„{x„)dxQ . . . dx^=0, 
*0 J ®n 
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where 

A{Xo, . . ic„)= 1, Xo, . . Xo” 

1, Xi Xi" 


I * * *> 

= n(ar,-x,) (r>s). 

If p of the quantities Xj.—pr vanish (which implies that the corresponding 
numbers are real) there will be n+1 equations between the n — p+1 
remaining quantities. The condition for their consistence is expressible as 
a number of equations of the form (C), in each of which the order of the 
multiple integral is The remainder of the argument is essentially 

the same in all cases. 

When n —0 the formula (C) reduces to 


.b 



Now in (C), 

A{xq, . . a7„)>0 since Xq<Xi< . . . <x^, 

gr{Xr)>0, 

UJ.{x^)vJ.(x^)'>(^ since and are conjugate quantities. 

The integral therefore cannot be zero, a contradiction which proves the 
non-existence of complex or imaginary characteristic numbers. 

The theory can be extended, without any real difficulty, to the case of 
an equation in which 

G—l~-)^gQ—Xigi— . . . — A,jg„. 

In the multiple integral, the product 

A{xq, . . . , xJg(xQ) . . . g(xj 
is replaced by the determinant 

glM^ • • ^ gnM I 
goMy glMy • • ’ gnM 


go(^n)y gl(^n)y • • •> gn(^n) ' 

The non-existence of complex characteristic numbers is assured if 
gof gi> • • -y gn ^re such that the determinant maintains a fixed sign when 


M18CEL1.ANEOUS Examples. 

1 . Prove that the Wronskian of fc linearly independent solutions of a linear differential 
equation of order n^k cannot have an infinite number of zeros in any interval (a, 6) in 
which the coefficients are continuous. 

[B6cher, Bull. Am. Math. Soc. 8 (1901), p. 58.] 

2. Let y be any solution of 

dy) 

Kf[-Gy=0, 
dx) 

and and ^ be functions of x which, with their first derivatives, are continuous in the 
interval (a, 6). Let 

{^1. ^ 

then if does not vanish in (a, 6), cannot vanish more than a finite number of 

times there, and 0 and 0' do not both vanish at any point of (a, b). 

[Bdcher, Trans. Am. Math. Soc. 2.(1901), p. 480.] 


“"I 

dxl 
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8. If J/j and t/, are distinct solutions of the equation of (2), and if 

then between any two consecutive zeros of 0^, there lies one and only one zero of 0^* 

[Bucher, ibid. 8 (1902), p. 214.] 

4. Let and be functions of the same nature as and and let 
then if neither of 

(^1* ^ 2 ) 


vanishes in (a, ft), then in any portion of (a, 6) in which W does not vanish, 0 cannot vanish 
more than once. 

fB6cher, ibid., 2 (1901), p. 480.] 

5. If none of the functions 


^102 {^ 1 * (^t» 

vanish in (a, b), then between two consecutive zeros of 0 lies one and only one root of 
and vice versa. 

fB6cher, ibid., p. 481.] 

6. If to the conditions of (5) is added the condition that ^ 2 ) *^ 2 ) 

opposite sign, then neither 0 nor vanishes more than once in (a, 6), and if one of these 
funt*tioiis vanishes, the other does not. Consider the special case 0^— 0. 

[B6cher, ibid. p. 481.] 

7. Let Xi X 2 similar to <f>^ and and let 

0.-<P^y~- <l>^Ky\ yf^tfs^y- X=Xxy~ X 2 

then if none of the six functions 

<^20,, tpiXi—^iXu — {•f>u4>2}> {*Pl> 'Pi)* {Xo X 2 } 

vanish in (a, 5), if the last three have the same sign, and if the product of all six is negative, 
then between any root of 0 and a larger root of X lies a root of between any 
root of W and a larger root of 0 lies a root of X, and between any root of X 
and a larger root of W lies a root of 0. 

(Bocher, ibid. p. 482 ; in a special case, Sturm, J, de Math. 1 (1836), p. 165.] 


8. If, throughout the interval (a, b) 

d/K\ 

K>0, -(-)<! 

then the zeros of 1 /, y\ y" follow one another cyclically in that order if and in the 

reverse order if /v'<"0. 


9. The positive zeros of the Bessel functions »/„(«), + 1 (^)* *^n !- a(®) fbllow one another 

cyclically in that order if 1, and in the reverse order if n<^— -1. 

[Bocher, Bull. Am. Math. Soc. (1897), p. 207 ; loc. cit. ante., p. 434.] 

10. For a system 


where 


( 1 ) 


j dx 

(^r,v(«)] 


dy) 

K ^}~Gy==0, 
dx) 


:=M,[y(b)], 


Ldyia)]-^Mx\ym* 


L,[y(jr)] ^ aiy{x) -^iKy'{x), 


^v[2/(^)]--y?y(«) + 8tAY(a;) (t = 1, 2), 

and Ky G, a,, depend upon A, let the following conditions for (a^x ^b), (Ai<CA<Af) 

be imposed namely : 

(Ai) K and G are continuous and li']>0 for all values of (a?, A) considered ; 

(All) and G do not increase as A increases, and for any A there exists a value of x for 
which K or G actually decreases ; 

(Ain) the eight coefheients a/, . . . , are continuous real functions of A in the interval 
considered and 

|a.| + \Pi\>0y \n\ A i8i|>0; 

(Ajv) either jS,- is identically zero or a,/j5i does not increase as A increases, and either Si 
is identically zero or yi/h; does not increase with A ; 

(B) the conditions which will ensure the correctness of Sturm’s oscillation theorem for 
the system 

( 2 ) 



THE STURMIAN THEORY AND ITS LATER DEVELOPMENTS 258 


(C) Oo, ^0, y®, 5® 

Pi* yi* 

Po'> y<i'* V 
» Pi * yi * 

Liet A) and yAXy A) denote the two linearly independent solutions of the differential 
equation satisfying the conditions 

then the characteristic equation for the system (1) is 

F{X) E- Mi[y®(6, A)] + MMh* A)] =0, 

and there exists one and only one characteristic number between every pair of characteristic 
numbers of the Sturmian system (2). If /x^, /tj, . . . are the ordered characteristic numbers 
of the system (2) and A®, Aj, . . . those of the system (1), account being taken of their 
multiplicity, then the following cases are possible : 

la* 

Ifr. >^i<C Ao^/A®^A,<^^l<^A®^/x^^^^A3<^ 

Ilfl. Aj^/Aj^Aj<^aj5<^As^/ij^ . . . 

lift. . . . <^^2- 

The conditions for these cases are respectively 


la* 

MAVoib* A®)]>0. 


Ift. 

Ao)]>o. 

F(^, + «)<0, 

Ila* 

A.)]<0, 

f’(yl, + *)>0, 

lift. 

A<,)]<0, 

F(4, + €)<0. 


The characteristic function corresponding to the characteristic number Ap will have p— 2, 
p — 1» P. PH-l or p4*2 zeros in the interval a<^aj<^6. 

[Ettlinger, Trans. Am. Math. Soc. 19 (1918), p. 79 ; 22 (1921). p. 186.] 




CHAPTER XI 


FURTHER DEVELOPMENTS IN THE TPIEORY OF BOUNDARY 

PROBLEMS 

11*1. Green’s Fanctions in One Dimension* — The most powerful instru- 
ment for carrying the theory of boundary problems beyond the stage to which 
it was brought in the previous chapter is the so-called Green’s function, which 
will now be defined.* Consider the completely-homogeneous linear differential 
system : 

(r, \ du 
(A) 

(C7i(u)=0 ({= 1 , 2, . . w). 

It will be supposed that this system is incompatible, that is to say,, it admits 
of no solution, not identically zero, which together with its first n—1 deriva- 
tives, is continuous throughout the interval (a, 6). But though (A) possesses 
no solution in this strict sense, there possibly exists a function which formally 
satisfies the system but violates, at least in part, the conditions of continuity. 
Such is a Green's Function G{Xy which 

(1*^) is continuous and possesses continuous derivatives of orders up to 
and including (n— 2) when a<,x<,by 

(2°) is such that its derivative of order (w— 1) is discontinuous at a point ^ 
within (a, 6), the discontinuity being an upw^ard jump of amount l/po(f)> 
(8°) formally satisfies the system at all points of (a, b) except 
It will first of all be proved that such a function G(Xy actually does 
exist, and, moreover, is unique. Let 

Ui(x), Uzix), . . u„{x) 

be a fundamental set of solutions of the equation 

L(w)=0, 

then, since G(Xy i) satisfies the equation in the interval a<a;<^, it must be 
expressible in the form 

G(x, ^)=aiUi(x)-l-a 2 Uz(x)+ . . . -i-a„u„(x) 
in that interval ; similarly it must be expressible as 

G(Xy i)=biUj(x)+b 2 U 2 (x)+ . . . -hb„u„(x) 
in the interval But G(Xy and its first (n—2) derivatives are 

continuous at and therefore 

• • • +^n^n(^)}~'{^lWi(^)+i5>2%(£)+ • • • 
{aiUi(i)+a2U2(i)+ • • • • • • +^n^n'(^)}=0, 


{aiUi(^-^\i)+a2U2<^^^W+ . . . 

♦ B6cher, Bull, Am. Math. Soc. 7 (1901), p. 297 ; Hilbert, GrundzUge einer allgemeinen 
Theorie der linearen Integralgleichungeny vii-ix. 
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The discontinuity in when gives rise to the equation 

These equations may be written 

CiMi(^)+C2M2(^)+ • • • +C„U„{i) =0, 
ClMl'(f)4C2M2'(^)+ ■ • +C„U„'{i)=^0, 


CiMi(»-2)(^)+C2M2<"-=^>(^)+ . . . +C„M„<"-2)(^)=0, 

ClMi("-l)(f)+C2M2'”‘*>(l)+ ■ • = 

where 

Ci—hi —Oi (^ = 1, 2, . . n). 

The discriminant of these n equations is the value of the Wronskian of 
Ui(a:), U 2 {cc), . . Un(x) when ; it is not zero since the n solutions chosen 
form a fundamental set. Consequently the numbers Cj, c^, • • may be 

determined uniquely. 

Thus far the boundary conditions in (A) have not been utilised. Let 
Ui(u}=^Ai{u)+Bi(u), 

where the terms relative to the end-point a are grouped under and those 
relative to b under Bi. Then, taking into consideration the fact that the 
representation of G in (a, differs from that in (f, 6), it is seen that 

UiiG)-=a^Ai(ui)+azAi(uz)+ . . . -\-a„Ai{u„) 

+biBi{ui)-\-h2,Bi{Ui)-\- . . . -\-b„Bi(u„)—0, 
which may be rewritten as 

^lUi(Ul)+b2Ui(U2)+ • • • +b^Ui(uJ==CiAi{Ui)+C2Ai{U2)+ - • • +Cn^i(w„) 

(i-1, 2, . . ., n). 

The determinant | C/i(wj) | is not zero since the n boundary conditions are 
linearly independent and the system is incompatible. The equations are 
therefore sufficient to determine bi, b^y • • b„ uniquely in terms of the 
known quantities C 2 , . . and the coefficients of Vi. 

Thus the coefficients aj and bi are determined uniquely ; G(x, f ) is 
therefore unique. Also G{Xy and its first (n— 2) derivatives are continuous 
in (a, b), whilst the next derivative has the discontinuity postulated, viz. 

^ d-lGi i-^ey g) __ ^)\ _ 

i PoUy 

Now let H(x, i) denote the corresponding Green’s function for the 
adjoint system 

iL{v)^0, 

ir\(v)=0 ( 2 = 1 , 2, . . n). 

Let the interval (a, b) be divided up into three parts (a, fi), ^ 2 )* 
and consider the two Green’s functions 

u=-G{Xy fi), v=H(Xy iz)- 

Then Green’s formula 

{vL(u) + uL(v)}dx = ^P(w, jy) j 

may be applied, with the proviso that the range of integration is regarded as 
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the limiting case of the aggregate of the three ranges (a, e), 

(^ 2 +€, h) when c tends to zero. In each of these ranges, 

L(G)=0, L{H)^0, 

and therefore 

lim + lim [P(G, [f(G. fl)]‘ ^ =0. 

Since, by virtue of the boundary conditions, 


P{G, H)=0 


when x—a and when a? =5, this relation reduces to 


lim [P(G, + lim J?)]'*" ' = 0. 

On referring back to §9-81, it is seen that the only discontinuous term in 
PiG, H) is 




and therefore 




G 


dx^ 


-ig ] 




and since 


f 
f 

it follows that 

HUi, (2 )=G(Sz, ii). 

This formula has been proved when f i» equally well be proved 

when Consequently, if x and ^ ar^ any two points in (a, 6), 

H(x, X), 

or in other words, the Greenes function of the adjoint system (B) is G(^, x). 
Furthermore, if the given system is self-adjoint, the Green’s function is 
symmetrical, that is to say, 

G(f, ar)=G(*, f). 

Since the Green’s function of a given system is unique, the converse 
follows, namely that if the Greenes function of a given system is symmetrical, 
the system is self-adjoint. 




1+' 


= Po(^2)lim 


= 1, 


11*11. Solatioa of the Non-Homogeneous System. — It is known that, since 
the homogeneous system 


(A) 


(L(tt) = 0 , 
(Ui(ti)=0 


[i — 1, 2, . . ., n) 


is incompatible, any non-homogeneous system corresponding to it, and in 
particular the system 

/gv SUy) 

' ' Wi(y)=o (»=i. 2 n) 


admits of one, and only one, solution. When the Green’s function G{x, 
of (A) is known, an explicit solution of (B) can immediately be obtained, 
namely. 


(C) 

For 


y(x)^fG{x. mm- 

(v=i. 2. . . «^2). 
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d^~^G(x () 

and since — unifonnly continuous in (a, b) it follows that 

But the integrand is now discontinuous at i—x, and therefore 


and therefore 


i(y)= l\G)r{()d$+r{x) 
=r(ar). 


since L{G)=0, The differential equation of (B) is therefore satisfied. 

Since Ui{y) involves no derivatives of y of higher order than (n—l) it 
follows that 

Vi{y)=f^V,{G)r{i)di 

=0 2, . • ti), 

since Ui(G)~0. Thus the boundary conditions are also satisfied. The 
expression (C) is therefore the solution of the system (B). 

The solution of the more general non-homogeneous system 

/j)) SUy) ==r(x), 

(Ui(y)==yi (i-L2, . . n) 

may now be obtained in a very simple way. Let Gi{x) be the unique solution 
of the system 

(L{Gi) 

- = 

[Ui(Gi) = 1 ; 

then it may immediately be verified that the solution of (D) is 

y{‘i!)= I ^G{x, i)r{$)d(+yiGi{x)+y3Gz(x)+ . . . +y^G„{x). 


Let Ui{x) and uj^x) be linearly distinct solutions of the equation 

dHi du 

+Pi(*)^ +Pt(*)«=o. 

and consider the function 

(*.« i( )+ >±2p.(f){u,(f)«,'(f)-«.(f)«i'(f)>’ 


where the positive sign is taken when a<a;<|, and the negative sign when ^<a!<5. 
F(Xy is continuous in (a, b) ; its differential coefficient has the finite discontinuity 
l/po(|) when but is elsewhere continuous. The third term is independent of 
the solutions Uifo;) and uj^x) chosen. F(Xy |) is therefore of the nature of a Green’s 
function, and by a choice of the constant A and B so that F(Xt () satisfies assigned 
boundary conditions, becomes the Green’s function of that system. 

s 
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Examples . — 


=0 

(1») \dx^~ ’ 

(«(0)=u(l)=0. 
E(x, f)=A+B*±i(f-aj) 

G(x, f)=®(l-l) 
=S(x-l) 

(dHi 


( 2 °) 


\dx* 

(u(0)=u(l)=0. 


(*<{), 

(x>S). 


F(x, cosh nx+B sinh nx± sinh n(f —ar), 


G(x, f) = 


sinh nx sinh n( ^— 1 ) 
n sinh n 

sinh sinh n{x — l) 
n sinh n 


(x<ih 


(8°) 


a ^ 

I — -fn^=0, 
dx 

«(0)=u(l), 

(m'(0) =«'(!)• 


F(x, i)~A cos nx-hB sin nx± ~~ sin n($--x), 

j£ft 


G(aj, ^ n(^— a?)+8in n | ^—x 1 1. 

This last example shows that, when the system becomes compatible, i.e. when 
n~2kny where k is an integer, the Green’s function becomes infinite. 


11*12. The Green’s Fonction of a System involying a Parameter. — The 

preceding investigation shows that when A is not a characteristic number of 
the system 

CL(u)+Aw=r(a7), 

(C7^(t^)=0 (i==l, 2, . . ., n), 

a unique Green’s function G{Xy ^ ; A) exists, and the solution of the system is 

u(x)^f G(x, i; A)r(f)df. 

J a 

Similarly the solution of the adjoint system 

(X(n)-fAp=r(®), 

\Vi{v)=0 (i=l, 2, . . n) 

is 

As an important corollary it follows that if A^ is a characteristic number 
which renders the homogeneous system 

(L(u)+Afi=0, 

lUi(%i)==0 (i=l, 2, . . n) 

singly-compatible, and if is the corresponding characteristic function, 
then 
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This result follows immediately from the fact that the differentia] equation 

L{u) + Aw =(A — Aj)ti<(a;) 

admits of the solution Wi(a?). 

• • •> ViM form a linearly independent set of solutions of 
the homogeneous equation 

Ij{u) *-{- Aw =0, 

the explicit form of G{x, ^ ; A) may be written down,’*' namely 


G{x, A) 


N(x, i; A) 

^(A) 


where 


yi(«). • • •• !/«(*). f 

2V(.r, A)= ■ ■ ■’ Ui(y„), U^ig) 

UM, UM . . U„(g) 

Uiiyx), lh(y^), . . Ux{y„) 

J(A)=(— 1)" ^2(«/i). Viiyi), . . Vi{yn) 

V«{yi), V„(yz), . . U„(y„} 

and 

yi(x), yz(x), . . y,Xx) 




?/2(^). • • •• 

g{x, i ; A)= ±t 

yj(n-2)(^), j,2(n-2)(^) y^^(»-2)(^) 


i 2 / 2 (f). ■ • M 

the positive or negative sign being taken according as a;< or >f. 

The existence theorem of § 8*81 shows that if L(w), r{x) and Ui(u) are 
independent of A, the solutions yi{x), ^ 2 (^)» • • •» yn(^) ^re integral functions 
of A. It follows that G{x, f ; A) is an analytic function of A for aU values of 
A except the zeros of J(A), that is, for all values of A except the characteristic 
numbers. f The form which G(x, ^ ; A) assumes in the neighbourhood of a 
simple characteristic number A^ which occurs as a simple zero of J(A) will 
now be determined. 

If J(A) has the simple zero A^, the Green’s function may be written 
G{x, ^ A) = +Gi(.x, f ; A), 

where Gi(xt ^ ; A) is analytic at A— A^. 

Now 



R{x, ^) = lim 


{X-Xi)N(x, i ; A) 
J(A) 


N(x,i; K) 


* Birkhoff, Trans* Am. Math. Soc. 9 (1908), p. 877. It is assumed that the coefficient 
of u(»») in L(u) is unity. 

t In fact, G(x, f ; A) is a meromorphic function of A. 
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In the expansion of the determinant for N{x, ^ ; A^), the coefficient of g(Xy f ; A^) 
is zero. Consequently N(Xy f ; A^) and its first n derivatives with respect to 
X and f are continuous functions of (a?, f) for a<^x<fiy a<^^<ib. Moreover, 
N(x, A) satisfies the system 

|L*(tt)+Att=0, 

IUi(u)=0 (t=ly 2, . . n) 

for all values of A, and therefore Ji(x, ^), regarded as a function of x, satisfies 
this system for the characteristic number A^. This characteristic number is 
simple, and therefore jR(iV, f ) is of the form 

CiUi(x), 

where Ui(x) is the characteristic function corresponding to A^, and C* depends 
upon f only. But regarded as a function of B(x, satisfies the system 

jL^(v)+Au=0, 

lFi(v)=0y „ n) 

for the characteristic number A^ ; is therefore of the form 

where Ci is a constant. Hence 

R(x, f)=c,«<(ar)D<(f), 

and it remains to determine the constant c,. 

Now 

{X-Xi)G{Xy i; A)~E(a:, 

is analytic in A if A is sufficiently near to Aj, and is continuous in x and f , 
since both G and R are continuous in x and ^ ; also 


lim \{X-Xi)G{x, X)—CiUr{x)Vi{i)\ =0. 

A— >Ai 

It follows that 

lim (X-Xi)f G(x, X)Ui(^)d^-Ci'Ui{x)( Ui{i)Vi{$)d^=0. 

But 


(X—Xi)j^G(x, X)Ui(i)d(=Ui(x), 


which is not identically zero, and therefore 

Cif Ui(^)Vi(i)di=l. 
J a 


The following theorem has thus been established : If A =Ai is a simple root 
of the characteristic equation^ the Green's function has the form 

SfifiLf) +«(.,{; A), 

(x-Xi)jMmm 

where 

J a 

and R{Xy ^ ; X) is regular in the neighbourhood of A<. 

If all the characteristic numbers Aj whose moduli are less than a number A 
are simple roots of the characteristic equation, then 

G{x, f ; A) =2 +E(x, ^ ; A). 

i {X-Xi)jMmm 



DEVELOPMENTS IN THEORY OF BOUNDARY PROBLEMS 261 


where E{x, f ; A) does not become infinite for any value of A such that 
|A|<A 

Since and Vi(x) satisfy homogeneous systems, they may be normalised 
so that 


J a 


and then 


G{x, A). 


11*2. The Relationship between a Linear Differential System and an 
Int^ral Ekiiiation. — Any non-homogeneous linear differential system with 
boundary conditions equal in number to n, the order of the equation, may be 
written in the form 

\Uy) =g{‘«)y+r{3;), 

\Ui(y)--==Yi (j:=t, 2, . . m), 

and, moreover, the main theorem of § 9*0 shows that when the system is given, 
g(x) may be so chosen that the homogeneous system 

jL(M) =0. 

\Ui(u)^0 

is incompatible. It does not follow that (A) has a imiquc solution, or in fact 
any solution at all. Let it be assumed, however, for the moment, that (A) 
has a solution yi(x). Then the system 

\My) =g(%](«)+>'(a!), 

)c/i(j/)=yi 

has a unique solution, and this solution is yi{a;). As in § 11*11, yi(x) satisfies 
the relation 

J a 

where G(x, is the Green’s function of the system (B). 

But now y(x) occurs under the integral sign ; the relation has therefore 
taken the form of an integral equation, of which G(x, f) is the nucleus. 
Write 

£:(x, ^)=G(x, ^)g(a 

/(x)==yjGi(x)+r,G2(x)+ . . . +y„G„(x) + f’'G(x, i)r(0di, 

J a 

expressions which, theoretically at least, are regarded as known. Then the 
integral equation which would be satisfied by a solution of (A) is 


y(x)^f(x)+jy{x, mm. 


which is known as a Fredholm equation of the second kind.* 

It has thus been proved that any solution of the differential system (A), 
supposed compatible^ satisfies the integral equation (C). 

Conversely if y^^x) is a solution of (C), then 

y(x)=f(x)+fy{x, 

satisfies the system 

Wy) =g{m(o’)+r(x), 

\Ui{y)=0. 

* Whittaker and Watson, Modem Analysis^ § 11’2. 
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But, in the integral equation, y(x) ^y^{x ) ; the differential system therefore 
admits of the solution y^ix)^ that is to sa}^ any solution of the integral equation 
(C) satisfies the differential system (A). 

These two theorems are included in the general statement that the 
differential system and the integral equation are equivalent to one another. 

In particular, if A is not a characteristic number of the system 

„ |L(m)+Am=0, 

|C/<(m)= 0 (*=1, 2, . . n), 


in which L(u) and Ui(u) are independent of A, then the system 

\L{y)+^y=r(x), 


(E) 

{UAy)=o 

is equivalent to Lhe integral equation 


(i=l, 2, . . n) 


(F) 

where 


y(w)+xl^G(x, i)tjii)di^f(x), 

f(x)=( G(x, ^)r(^)df. 

J a 


G{x, is, as before, the Green’s function of the system (B) ; let U(j:, ^ ; A) 
be the Green’s function of the system 


(G) 


I L(i>)+Az;=0, 

(i-l, 2, . . n), 

adjoint to (D). Then by applying Green’s formula 


j {vL{u)—uL{v)}dx=^^P(UyV)^ , 


it is foimd, as in § 11-1, that 

( H ) xI'g(w, ^2; 

a 

dx-^\ _,-Po(h)G(h, ^1) 
X)-G($^, i,). 


The function r{x, ^ ; A) which enters into this relation is known as the 
resolvent function of the nucleus G{x, ^), for now the integral equation (F) 
and therefore the differential system (E) have solutions explicitly given by 

(I) y(x) ^f(x) -A f r(x, i ; A)/(f)df , 

J a 

as is seen by substituting this expression in (F) and making use of (H). 

But since the characteristic numbers of the system (G) are the poles of 
its Green’s function r{x^ f ; A), and since the poles of r{x^ ^ ; A) are precisely 
the characteristic numbers of the homogeneous integral equation 

(J) u(x)+xfy(x,i)n(i)di=0, 

it follows that this integral equation is equivalent to the system (D), and in 
the same way the adjoint integral equation 

(K) v{x)+xl^G(i, x)v(i)di=0 

is equivalent to the adjoint system (G), 

If the solutions of the system (D) are denoted by Ui{x), and those of (G) 
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by Vi{x)y then it is known from the theory of adjoint integral equations that 
the systems v^{x), Vi(x) are biorthogonal, that is to say, 

rh 

/ Ui(x)Vj{x)dx=0 (*4=i)- 

J a 

The systems may also be normalised, so that 

fb 

I tLi{x)Vi(x)da!=^l, 

J a 

Then G{x, ^), regarded as the nucleus of the homogeneous integral equation 
(J) may be developed thus : 

G{m, $), 

where Ai, A 2 , . . A„ are arranged in order of increasing modulus and 
E(x, f) is a nucleus which has no characteristic numbers of modulus less 
than I A„ I . This agrees with the development in the preceding section. 

When the given differential system is self-adjoint, and therefore the 
Green’s function is symmetrical, the results of the well-developed theory of 
integral equations with symmetrical nuclei can be taken over bodily. Thus, 
for instance, the theorems that at least one characteristic number exists, and 
that there can be no imaginary characteristic numbers are true for self- 
adjoint differential systems. 

Moreover, it may be shown that when the given system is of the form (D) 
the Green’s function is closed, that is to say, there exists no continuous 
function <f>(x) such that 

f G(x. 

J a 

identically. In such a case there always exists an infinite set of characteristic 
numbers. 


11*8. Application of the Method of Successive Approximations. — The 

demonstration of the existence theorems of Chapter III. by means of the 
method of successive approximations is equivalent to the theoretical solution 
of a one-point boundary problem. By a modification of the method the two- 
point problem may also be approached. This new aspect of the problem is 
valuable because it brings out very clearly the part played by the character- 
istic numbers. 

The differential system may be written in a variety of ways as 

lVly)^VAy)+7i (i=1.2 ,n), 

in which parts of the differential expression and of the boundary expressions 
have been transferred to the right-hand members of the equations. Thus 
L(y) is a differential expression of order n, and M(y) a differential expression 
of order lower than n ; TJi(y) and Vi{y) are linear forms in 

y(a), y'(a), . . y(b), y'{b), . . 


The coefficient of y^^\x) in L(y) will be taken to be unity, the remaining 
coefficients in L{y) and those of M{y) will be supposed to be continuous in 
(a, h). 

Now the given system may, by § 9*6, be so written in the form (A) that the 
system 


(B) 


X(m) =0, 

Vi(u)=0 (*=1.2 n) 


is incompatible. 


Liouville, J. Math. 5 (1840), p. 858. 
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Now let ijQ be a function of x such that Af(yo) continuous in (a, h) and 
the expressions V are finite. Then since (B) is incompatible, a system 
of functions 

2/i(^), yr(x), . . . 

is determined uniquely by the recurrence-relations 

C L{yr) =^M(yr-^)+r(x\ 

(Udyr)-V,{y,.^)+y, 2, . . n). 

In fact, if G{x, is the Green’s function of the system (B), 


so that if 


^r^yr~yr~V • • • 

then 

(C) v,{x)^ fax, 

^ ® i-l 

where the functions Gi{x) are as defined in § 11*11. 

The question now at issue is whether or not the process converges, that 
is to say whether or not the series 


7^1 +^^2+ • * • +I^r+ • • • 

and the first n— 1 derived series obtained by term-by-term differentiation 
converge uniformly in the interval (a, h). It will be seen that the question 
is now by no means as simple as it was in the case of the one-point boundary 
problem. 

Let A he a number at least equal to the greatest of the upper bounds of 


I G{x, |, 


dG 


d^-^G 

dx 1 

, * • •’ 

dx^~^ 


I Gi{x) 1, I Gi'(ar) I. . . I |, (i=l, 2, . . n) 

in the interval (a, b). 

Let F{x) be the sum of the moduli of the coefficients of M{v) and Q the 
sum of the moduli of the coefficients of all the n expressions Vi(v), Also 
let ojr be the greatest of the upper bounds of 


in (a, b). Then 


l»ri. 1»/| 


I D/>'>(a;) |<J Aoj^^iF(t)dt.+AQoi^^i (i’=0, 1, . . .. n— 1) 


for all values of x in (a, b), or 
where 





F{t)dt+Q, 


The process therefore converges if ^R<1. Now it will be seen that A 
depends only on the coefficients of L(v) and Ui{v) and on r(tr) and and 
B depends only upon the coefficients of M{v) and Vi{v), If, therefore, M{v) 
and Vi{v) can be chosen so that AB is sufficfiently small, the process wUl 
converge. 

The most satisfactory way of attacking the problem is to consider the 
auxiliary system 

(Y,\ \Uy) 

' ^ lviy)=X{Vi(y)+yy}^ei (t=l,2. . . «), 
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where 

Vi+^i=yi- 

This system reduces to the ori^nal system (A) when A=l. 
Let yiix) be chosen so as to satisfy the system 


and let 


SHy) 

^u,(y)^e, 


{% — 1 , 2 , . . .5 ti), 


yzix), . . IJrix). . . . 

be defined by successive approximation in (D). Then y\(£c) will be 
independent of A and ?/^(.r) will be a polynomial in A of degree r—l. In the 
limit this polynomial becomes a power series in A which will presumably 
converge for sufficiently small values of | A |. The point at issue is 
whether or not it converges for A=1. 

To settle this question, consider for the moment a system of a more 
general character than (D), namely 


(E) 


L(w;) =r(ir), 

Ui(K))=j5i 2, . . n), 


in which r(.r) and the coefficients of L(tcj) are analytic functions of A throughout 
a given domain, and are uniformly continuous functions of x in (a, fc). 
Similarly and the coefficients of U,(te) are analytic functions of A in the 
given domain. 

The formal expression of the solution of this system is 


w{x)~ 


Wo. 

2/1* 

•. Vf, 

Ui(wo)-iSi, 



Rn(Wo)-^n. 

UnCyi), . . 

•, Rn(y«) 




TJx(2/n)L 


Vniyn) 


in which Wq is a solution of the equation 

and are linearly-independent solutions of 

Now since Wq, yu • • -y yn are solutions of equations whose coefficients are 
analytic in A and uniformly continuous in x, the two determinants which 
figure in the expression for are themselves analytic in A and uniformly 
continuous in x. Hence w(x) is also analj'tic in A and uniformly continuous 
in X except for those values of A for which the determinant in the denominator 
vanishes, that is to say, except for characteristic values of A. 

This result may now be applied to the system (D) to the effect that the 
power series in A which represents the limiting value of yr(^) converges in any 
circle whose centre lies at the point A— 0 and which does not contain any 
characteristic number of the system 

^ ^ lUi{u)=^XVi(u) (1-1,2, . . w). 

It follows that the method of successive approximations as applied to the 
system (A) will converge if the system (F) has no characteristic number of 
modulus less than or equal to unity. 

A much more precise result can now be obtained. Let A=Ax, be a 
characteristic number of the homogeneous system corresponding to (E). 
Then (A— Ax) will be a factor of the denominator of w(x) and the multiplicity 
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of this factor will be at least equal to the index of Aj. If it so happens that 
(A— Ai) is also a factor of the numerator of the same multiplicity as in the 
denominator, then the solution w(x) will exist even for the characteristic 
number Aj. This will occur, for instance, when the multiplicity of Ai is 
equal to its index k, and the non-homogeneous system (E) has a solution 
when A=Ai. For then every minor of order n—k which can be extracted 
from the numerator of w{x) will be zero when A— Aj, and therefore the 
numerator, as well as the denominator, wUl contain the factor (A— A^) repeated 
exactly k times. Thus w(x) will remain analytic when A—Aj. 

Applied to the system (D) this result proves that the process will converge 
when I A I <1 provided that if any characteristic numbers of (F) lie within or on 
the circumference of the circle I A | —I, the index of each such characteristic number 
is equal to its multiplicity and that for each such characteristic number the system 
(D) is compatible. 


11*31. Conditions for the Compatibility of a Non-Homogeneous System for 
Characteristic Values of the Parameter.— When, as in the case of any con- 
sistent one-point boundary problem, there exist no characteristic numbers, 
the method of successive approximations certainly converges for all values 
of the parameter for which the coefficients of the equation remain continuous. 
On the other hand, the system corresponding to a two-point boundary 
problem has, in general, characteristic numbers, and in order that the 
method of successive approximation may be applicable, it is necessary that 
the system should remain compatible at least for those characteristic numbers 
whose moduli do not exceed a certain magnitude. Necessary and sufficient 
conditions for the existence of solutions of a non-homogeneous system for a 
characteristic value of the parameter are known.* In the present section 
such conditions will be given in the case of the self-adjoint system of the 
second order 


) Ui(y)===aiy(a)+a2y(b)+a^y'(a)+a^\b)=:=A, 

( U2(y) =Piy(a) +p2y(^) +^8y'(«) 

All coefficients which occur in the system are supposed to be analytic 
functions of the parameter A in a given domain, Ky G and R are further 
supposed to be uniformly continuous functions of x in (a, b). The condition 
that the system may be self-adjoint is that 


(B) 82 ^K{a)= 8 ^^K(b)y 


where 


8^ — 

Let Ui{x) and U 2 (x) be solutions of 

L(u) =0 

such that 


(C) UiU2—U2Ui=llKy 

then the general solution of the equation 

L(y)^R 


IS 


y=CiUi+C2U2+Ui( KRu^dx+u^l KRuidx, 
J a J X 


* Such conditions are given in the case of equations of the second order by Mason, 
Trans, Am, Maih, Soc, 7 (1900), p. 887 ; and in the case of equations of higher order by 
Dini. Ann, di Mat, (8), 12 (1006), p. 248. 
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The constants Cj and C 2 are determined by imposing the boundary conditions 
thus : 

CiUi{u^)'^C 2 Ui(u 2 )~A —{cLiU 2 (a)-\-a 2 U 2 (a)} j KRu^dx 

(^) "i~ ^4^1 ^ KRu^^^i 

CiV2,{Ui)-\-CzU2{u2)=B—{piU2{a)-{-PsU2{a)} j KRuidx 

'(/»)} j * KRu^d^. 

Everything depends upon the determinant 

1. 

^ 2 (^ 1 )» U2(W2) I 

Values of A for which A is not zero are not characteristic numbers ; the 
given system is then compatible. The purpose of the present investigation 
is to discover what conditions must be imposed upon R, A and B in order 
that when A is zero, the system may admit of a solution. Two cases arise : 
(1°) The minors of A are not all zero. 

The reduced system is now singly-compatible ; it admits of one and only 
one independent solution. Let Ui(x) be this solution, then 

Ui(%)-U2(wi)-0, 

but Ui{u 2 ) and are not both zero. 

A necessary and sufficient condition that the system (A) should be 
compatible is that 

Ui(w2)j^R-- {/3it^2(«)-fi33W2'(«)} J {^2%(^)+^4 %'(^)} j KRu^dx^ 

— U2(%)j^^~{aiW2(a)-ha3W2X ^)} j KRuidx~{a2Ui(b)-i-a4Ui'(h)} j KRu^dx^^O, 

rb 

In the left-hand member, the coefficient of / KRuidx may be written 

J a 

{aiU2{a)+a^U2'{a)}{PiUi(a)\-p^Ui{a)}~{a2U2{b)-{^a4^U2{b)}{P2Ui{b)~{^P^Ui{b)} 
—iPiUzia) +p3U2{a)}{aiUi(a) +a3i^i'(a)} +{^2%(^) +PiU2{b)}{a2Ui(b) i-a^Ui(b)} 
==^^is{'f^i\(i)u 2 (a)—U 2 \a)ui(a)}— 82 i{ui'{b)u 2 {b)---U 2 (b)ui(b)} 

K{a) K(b) ’ 
so that the condition becomes 


(D) Ui(u2)^B-{PiU2{a)+Ps'^2M} f KRuidxl^ 

“ — {aiW2(a) +fHU2(a)} j — 0. 

Now 

hiUi(b) + 531 % '(a) +§41^1 '(&) =0, 

/ \ +^42WlX^) 

j 4~^28 ^i(^) +^48% 

for the left-hand members of these equations are of the form 

PiUiiiii) ~aiU2(ui)y 

where i=l, 2, 8, 4 respectively. 
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By means of the relations (H), (C) and (E) it may be verified that 


(F) 


ui{Ui){fi^K(a)ui(a) +^K(b)ui{b)} -Vi{Ui){atK{a)u^(a) +ai^K{b)ui(b)} - 0 . 
Ui(u^mK(a)ui{a} -^K(bW{b)}-V 2 {»t){<^iK{a)Uyia) -a^K(b)u{(b)}-’ 0 , 
{Vi(ut){^^K(a)u^'{a)-^iK(b)ui(b)}~Vz(Ui)iatK{a)u^'(a) -aiK(b)ui{b)) - 0 . 


Now Ui(Ui) and Ui{Ui) are not both zero ; they may therefore be 
eliminated between (D) and any one of the four equations of (F). Thus 
the eliminant of (D) and the first equation of (F) is 

— PiK{a)ui '(a) +PiK{b)ui '(6)}[^^ — {aiM 2 («) +a3M2'(<*)} | ARwidr j =0, 
which reduces to 

(a^B -PiA)K{a)ui'{a) +(oiB ~PiA)K(b)ui'(b) +S12 f KRit^dx = 0 . 

J a 

Moreover, the process may be reversed, that is to say, the eliminant so 
obtained and the first equation of (F) lead back to (D), except when 


a 2 K{a)ui{a) +aiK{h)ux{h) —0, 

^ 2 K(a)ui{a) -{-piK{b)ui (h) =0, 


that is to say, except when 812=0 or when Ui'(a)=Ui{b)— 0 , In the latter 
case, both u^{a) and Ui{b) must be distinct from zero, and therefore the first 
and second equations of (E) show that 812=0, which is thus the only excep- 
tional case. The equations obtained by eliminating Ui{u^ and 
between (D) and the four equations (F) are respectively 


(O) 


{0,2 ^ — (^) KRu\dx — 0, 

(aJS —P 4 A)K{a)ui{a) +(035— j83^)^(8)wi(8) +843 KRuidx =0, 

fb 

{0.2^ — (i)Vf-i{(i) — {p^R — ^zA)K{b)ui' {b) -{^^23 1 KRu\dx'=^0^ 

J a 


|(a4J? )^(«)wi '(a) ~{a^B -^lA )K{b)ui(b) +Suf KRuidx ^ 0 . 


Any one of these is equivalent to the condition (D) provided that the corre- 
sponding determinant 812, 843, 833 or 814 is not zero. Now if any three of 
these determinants are zero, then all determinants 8^^ are zero, which is 
imrossible, since the expressions Ui{u) and 1/2(1^) are independent. Hence 
at least two of the equations (G) are significant. 

Hence a necessary and sufficient condition that the sy stein (A) be compatible 
when the corresponding reduced system has only one distinct solution Ui is 
that Ay B and R should satisfy one or other of the relations (G) with non^zero 
determinant 8^ . 

When A and B are both zero, the condition is that 


i KRuidx= 0 , 

J a 

(2°) The minors of A are alt zero. 

The reduced system is now doubly-compatible and admits of the two 
solutions Ui(x) and U2[x), The equations (E) still hold, but there is now also 
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a precisely similar set of equations in Suppose for the moment that 
328=0, then, by (B), 324=0* The first equation in (E) becomes 


and similarly 
But, by (C), 
and therefore 
Similarly 


82iUi(b) ^S^iUi(b) — 0 , 


^ 21 ^ 2 (^) “i"^ 41^2 (^) — 


K{b){u^'{b)u2{b) -U2\b)ui{b)}=h 

321=843 =0* 

823— 843 == 0 . 


All determinants are thus zero, which is impossible ; it follows that 813 and 
824 are not zero. 

Since 

U i(ui) = U 1(^2) = U 2 {ui) = C 72 (%) = 0 , 


necessary and sufficient conditions for the existence of a solution of the 
system (A) are that 

A—{aiU2(a)-\-a^U2'(ci)}j KBuich—{a2Ui(b)-j-a^Ui(b)}J KBu2da!==0, 


B—{fiiU2(a)+^2U2'(a)}J KRuidv—{^2^iW-h^4'^i'(b)}J KEu2(ic^0. 


These equations are equivalent to 

(aiB—^iJ)K(a)u2(a)+(asB—^3A)K(a)u2'(a)+8i2 j ZJBtt2dir=0, 

I (fiiA -a 2 B)K(b)ui(b) +{piA -aiB)K(b)ui' (b) -hSuf KRuidx^O. 


(H) 


Other equations of the same type may be found, but only two are independent. 

A necessary and sufficient condition that the system (A) may be compatible 
when the corresponding reduced system has two linearly distinct solutions 
and U2 is that A, B and R should satisfy one or other of the relations (H). 

When A and B are zero, R must satisfy the relations 

rb fb 

/ KRuidx=^ 0 , / KRu 2 dx= 0 . 

J a J a 


11*82. Development of the Solution of s Non-Homogeneons {^stem. — 

Consider the particular system * 

y'{a)-hy(a)= 0 , 

\y\b)+Hy{b)= 0 , 

where k, I and p{x) are continuous, and k does not vanish when a^x<J). 
Let Ui and U2 be a fundamental pair of solutions of the homogeneous equation 

such that 

Mi(fl)=l, Mi'(a)= 0 , 

u.i{a)—Q, M2'(o)=1. 


* Kneser, Math, Ann, 58 (1904), p. 109. 
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Then the general solution of the differential equation in (A) is 

y=^CiUi(x) +C2M2(a!) +Ui(a:) ( U2(t)p(t)di —Ui(x) ( Ui{t)p(t)dt, 

J a J a 

where Ci and are arbitrary constants. Each of the four terms which 
enter into this expression is an integral function of A when a<a!<6. 

The boundary conditions of (A) lead to the relations 

C*2 — hCi —0, 

C^{u{{b)+Hu^(b)}+C^{u2\b^^ 

+{ui'(b)-i-Hui{b)}l U2(t)p(t)(U~{uz(b)+Hu2{b)}j Ui(t)p{t)dt=Q, 

which determine Ci and C 2 . Thus 

y^v^x, A)/zl(A), 

where A) is, for all values of x in (a, b)^ an integral function of A, and 
J(A), the characteristic determinant, is an integral function of A alone. 

Let At be a characteristic number of the homogeneous system 

(B) 

v'(a) -hv(a) ==^v\b) +Hv(b) = 0 , 

and let Vi(x) be the corresponding characteristic function. Then since this 
system is simply-compatible, a necessary and sufficient condition that the 
non-homogeneous system may have a solution when A==Ai is that 

(C) I k{x)p{x)vi{x)dx=^0, 

J a 

If this condition is satisfied, the function w(x, A)/J(A) will be finite 
when A— A^. Let it be supposed that the condition is satisfied by all charac- 
teristic functions 

Vi{x), V2(X), . . Vr,{x), . . . 

then w{x, A)/J(A) will be finite when A assumes any of the values 

^ 2 > • • •> • * *> 

that is to say, it is finite for all values of A for which J vanishes. Conse- 
quently, when (C) is satisfied for all integral values of i, y{x) is an integral 
function of A and may be developed, when a^x<J), in the convergent series 

i/(ir) =aoH-aiA-t- ♦ • • • • • 

in which the coefficients oo, a^, . . ., a„, . . . may be determined by the 
method of successive approximations. 

11 The Asymptotic Development of Characteristic Numbers and Functions. 

— In the Sturm-Liouville equation 

it will be supposed that, throughout the interval a<a7<b, the functions 
A:, g and I are continuous and k and g do not vanish, that k possesses a con- 
tinuous derivative, and that gk has a continuous second derivative. Then if 
the following transformations are made 

u=(gk)^y, 

where K is the constant 
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the equation assumes the normal form 

+{p2-9(2)}M==0, 

where 

and d(z) and are respectively (gk)* and llg, expressed as functions of 2 . 
The interval a^x<J) becomes 0<2<7r. Throughout this interval q{z) is 
continuous ; for the present no further restrictions are necessary,* but later 
work requires also the existence and continuity of the first two derivatives 
of q(z). 

The boundary conditions are not altered in form by the transformation ; 
they will be supposed to be 

( w'(0) ~hu{0) =0, 

^ -\-Hu{n) =0, 

where the constants h and H are real. 

If now the equation is written as 

dhjL 


its general solution may be expressed symbolically as 

u(z)==A cos pz-j-B sin pZ'j~(D^-i-p'^)~'^q(z)u(z) 


1 

=A cos pz+B sin pz-{-- / sin p(Z—t)q{t)u(t)dt, 

PJ 0 

The differential system as it stands is homogeneous ; to make its solution 
quite definite, the first boundary condition ^1 be replaced by the non^ 
homogeneous conditions 

w(0)=l ; u(0)=h. 

The constants A and B are then uniquely determined,! and 


h 1 r* 

t^( 2 )=cos p 2 +- sin p2+-/ sin p(z~-t)q(t)u{t)dt. 
P PJ 0 


The fundamental existence theorem affirms that | u(z) | is bounded in 
(0, 7t). Let M be its upper bound, then 


1 «<z) I <(l +p)* + 7/0 I 

Since | u(z) | is continuous in the closed interval 0 <ar <7r, it attains its upper 
bound, and therefore 

whence 

for all values of p greater than a fixed positive number. 

If now the second boundary condition is applied, it is found that p is 
determined by the equation 

tanTTp = 


* These restrictions may be considerably lightened by adopting the methods of Dixon, 
PkU. Trans. R. S. (A) 211 (1911), p. 411. 

t The relation thus obtained is interesting historically as being the first recorded 
instance of an integral equation of the first kind, Liouville, J. de Mtm. 2 (1887), p. 24. 
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where 


P —h + H J I cos — ^ sin pt^q(t)u{t)dt, 

P' — — + f j sin pi + ^ cos pt \q(t)u(t)dt. 
p J 0^ P ^ 


Af<l+0(p“'i), 

in (0, 7r), it follows that ( P | and | P' | are both less than finite numbers 
indg)endent of p. 

The development will now be carried a step further.* Since u{t) is of 
the form 

. , a(p, i\ 
cos pi + , 

P 

where a(p, i) is bounded, 

cos pz^l — ^J sin pi^cos pi + 

+sin p 2 :|- + - j cos pi^^cos pi+ 

and therefore 

u(z)=:cos p3{l+0(p~2)|-|-sin pz {Q(z)p-'^ +0(p~^)}, 

where 

Q(z)=h+iJ\(t)dt. 

It is now easy to verify that 

p==h-hff+h,+o(p~'^), r=o(p~i), 

where 

The characteristic equation now becomes 


tan 7rp = 


h ~\-H +^i +0{p 


P+0(p-i) ^ 

and therefore, for sufficiently large values of p 

Trp 

or 

p„==n+cn""i+0(n“2), 

where c is independent of n. This expression incidentally furnishes a new 
proof of the theorem that there exists an infinite set of characteristic 
niunbers. 

Now 

cos p^z~cos wjs{l+0(n“2)}— isin nz{czn~^+ 0 {n^^)}^ 
sin pnZ=^sin nz{l+0(n"2)}+cos nz{czn~‘'^+0{n~'^)}y 
and therefore the characteristic function corresponding to p„ is 
w„(2) =cos n2;{l+0(n“2)}-f.sin nz {a{z)n-^ + 0 {n-^)}^ 


* Hobson, Proc, London Math. Soc. (2) 6 (1908), p. 874. 
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where 

a(2) ==Q(z) —cz. 

Let the characteristic function be normalised, and then denoted by 
thus 

Vn(z) = (?y cos n 2 {l-hO(n" 2 )}+sin nz{^{z)n-^+0(n-^)}. 

\<jt/ 

This is the asymptotic expression for the characteristic functions ; it is of 
particular utility in computing the characteristic functions for large values 
of n. The expression may be carried to any desired degree of approxima- 
tion.* 

Two exceptional cases deserve mention, namely (1°) when either h or H 
is infinite, (2°) when both h and H are infinite. f In the first case, at one of 
the end-points, but not at the other, u{x) is zero ; then 

In the second case, u{x) vanishes at both end-points, and 

p„==n+l+0(n-i). 


11*5. The Storm-Lioiiville Development of an Arbitrary Function. — Let 

Uq{x), Ui{x), . . ., U^(x)y . . . 
be the set of normalised characteristic functions of the system 

I M'(0)-Att{0)=0, 

[ w'(7r) -f Hw(7r) =0, 

corresponding respectively to the characteristic numbers 


where, as in § 11*4, 


POy Ply • pn* • ' • 

pn—n+cn~^+0{n~^). 


It will first be shown that this set of characteristic functions is closed^ 
that is to say, if p(x) is any function continuous in (0, tt) and if 


(B) 

for all values of w, then 

p(x)—0 

identically.J 

Consider the system 

t d^v 

^2 +{P* +P(*)=0, 
w'(0) -hv{0) =v'{n) +Hv{tr) =0. 

When p is not a characteristic number, this system has a unique solution 
which may be expressed in the form of the infinite series 

(D) v{x)=Vo+p^Vi+ . . . +p^^v^+ . . ., 


/ TT 

p{x)Un{(r)dx~0 

0 


♦ Horn, Math, Ann. 62 (1899), pp, 271, 840 ; Schlesinger, ibid. 68 (1907), p. 277 : 
Birkhoff, Trans. Am. Math. Soc. 9 (1908), pp. 219, 878 ; Blumenthal, Archiv d. Mcdh u 
Phya. (8), 19 (1912), p. 186. 

t Kneser, Math. Ann. 58 (1904), p. 186. 

% Ibid., p. 118. 


T 
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where • • •> ^ . satisfy the equations 

^2 =0. 

^^^~<JV,+V0 ^0, 


dx^ 




From these equations it is easily verified that 

rn ( d‘^V^ drV^ + 1 ) , t ^ 1 

Jo “^ 2 “ 

Now the left-hand member of this relation reduces to 




which is zero on account of the boundary conditions. 


Hence 


rv„+iV„-idx= rv„v„dc. 

Jo Jo 

The common value of these integrals therefore depends only upon the sum 
of the suffixes ; it will be denoted by Now 


I - 1 +^^fn -f 1 — R’'2f»- 2°'^ +2 fF + ^2Tn 4 2^^> 

J 0 

which cannot be negative for any real values of a and jS, and therefore 
considenng a=~0, in turn, 

^2»n + 2>fi> 


Moreover, since the quadratic form in a, /3 is pfositive, 


^ 2rn^ ~^2TO-2^2m + 2 


and therefore FF 2 ^ is either zero for all values of m or always positive. 
Suppose that IFo>0, then 


(E) 


Wo ^ W o ^ 


^ ^^2Tn4 2 ^ 


Now it follows from § 11*81 that if the system (C) has a solution V^icc) 
when p~Pn, then 


/; 


p(x)V„(x)da;=^0, 


and conversely. Moreover it was proved in § 11*82 that if this relation holds 
for all integral values of w, the system (C) has a solution v(x) for all values 
of py and this solution, by the fundamental existence theorem, is represented 
by the series (D) which then converges for all values of p and for all values 
of X in (0, tt). Consequently the development 


J\ov(w)cla:=Wo+p^fVi+ . . . +/j*“»F„+ • • ■ 

is finite for all values of p, which is impossible in view of the inequalities (E). 
It therefore follows that 


Wo = lV2^ 


-W. 


2ni = 


. = 0 . 
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Consequently 

0 and p(x)—0 

identically in (a, h). 

Now let f{x) be an arbitrary function of the real variable x. The theory 
of Fourier series suggests that it may be possible to develop f(x) as an infinite 
series of normal functions, thus 

f{x)=-CoUQ(x)-^CiUi{x)+ . . . +c„u^{x)+ . . . 

If this development is possible, then on account of the orthogonal properties 
of the functions uj^x), it is easily found that 

J 0 

so that the coefficients are determined uniquely. 

The two main questions which arise are 
(1°) whether the series 

2 “r(«) r 

r-0 Jo 

converges uniformly in (0, rr) or not, 

(2°) when the series converges, whether it converges to the value f(x) or 
to some other limit. These questions will be dealt with in the succeeding 
sections. 


11*51. The Convergence of the Development. — In the first place, a very 
special function <j>{x) will be dealt with, which is continuous and has con- 
tinuous first and second derivatives in (0, tt). Consider the series * 


Now 




J" <l>{t)u^{t)dt = J J p/-g{t) (*)•* 

JoPr^-qW dt^ 




Pr^-q(t) 


on integrating by parts ; in view of the boundary conditions this reduces to 

ff^(,rK( 7 r) A^(0K(0) r df m m m hf 

Now since ^(t) is continuous and has continuous first and second derivatives, 
and the same hypothesis has been made with regard to q(t), it is clear that 

^ dilp^-qm ^ dt^\p^-q{t)\ 

are bounded for sufficiently large values of p, say p>pv» values 

of t in (0, tt). Hence 

V / ^ / AH<f>{7T)Ur{n) , /w^(0K(0) . Ar\ 

where the constants are finite for all values of r. The series is therefore 


* Kneser, Math, Ann, 58 (1904), p. 121. 
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absolutely and uniformly convergent in the interval 0<ir<7r, The sum of 
the series 

(A) 

is therefore a continuous function of a? in (0, tt) ; let it be denoted by 
then since term-by«term integration of the series for is justified 

by its uniform convergence, 

J t/[f(x)u^(x)dtT — . 1 /: Ur(^)Un(a;)dj; J Ur(t)<^(t)dt 

J 0 

on account of the orthogonality of the functions u„(ir). Thus it is seen that 

f {^(x)—^x)}uJ,x)dx^-0, 

J 0 

for all values of «, and therefore 

^x)=^<j>(x) 

identically in (0, tt). The series (A) therefore converges absohdely and uniformly 
in the interval 0<ir<7r, and in that interval its value is f(x). 


11*S2. Comparison o! the Sturm-lionville Developtdent with the Fourier 
Cosine Development. — It will now be supposed that f(x) is a continuous 
function of the real variable x in (0, tt) ; no further restrictions will be put 
upon it. Let be the sum of the first (n-f-l) terms of the Sturm-Liouville 
development, thus 

^n(^) = [ fit) T u^(x)u^(t)dL 

The behaviour of s^ix) as n tends to infinity will now be investigated.* 

The Fourier cosine development is a particular case of the above ; the 
differential system to which the normal set of orthogonal functions 

Q*. {ly <^os X, . . {If^osnx 

corresponds is 

(dh) 

U.+/>*-=0, 

(zi'(O)— i;'(7r)=0. 

It will now be shown that the Sturm-Liouville development of fix) 
behaves in all respects exactly like the Fourier cosine development. Let 

rir ^ 1 2 * \ 

a nix) — I fit)]- H — V cos rx cos rtidty 
Jo J 

then if 

w rl 2 ^ 

t)^Suj.ix)Urit )'—\ — h -5! cos rx cos rt[y 

it follows that 

««{*) = f ^J,X, t)f(t)dt. 

J 0 

♦ Haar, Math, Ann. 60 (1910), p. 889 ; Mercer, Phil. Trans. R. S. (A) 211 (1910), p. 111. 
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By means of this relation will be proved the remarkable theorem that 

uniformly as n~>oo . The proof depends upon two lemmas. 

Lemma I . — There exists an absolute constant M such that 




for all values of n. 

On account of the asymptotic form of u^{x) it is easily seen that 


u^{x)Uf{t) cos rx cos rt 

7T 


sin rt-\~p(x) cos rt sin rx) ^ +(^^ 2 ) 


M+m) 


sin r(x-i-t) 


( 277 )*^ r 

Since the sums of the series 


( 277 )* 


{m~m} 


sin r{x-~t) 


o 


2 


r-l 


sin r{x-\-t) 
r 


and 


2 

r-«l 


sin r(x—t) 
r 


are bounded, and ^{x) is bounded in ( 0 , 77), the lemma follows. 

Lemma II . — If <f>{x) is continuous in ( 0 , 77) and has continuous first and 
second derivatives in that interval, then 


r^nix, tyf>{t)dt->0 
J 0 

uniformly in ( 0 , 77) as n-><x > , 

For if and h^ix) represent the first n-f 1 terms of the Sturm- Liouville 
and the cosine developments of <f>{x) respectively, then 


gnM-h„(x)=r0„(x, i)<f>{t)(U. 

0 

But gni^x) and h^{x) both approach <f){x) uniformly, which proves the lemma. 
The main theorem may now be attacked. 

Since f(x) is continuous in (0, 77), a sequence of continuous functions 

4>i{x), <f> 2 (x), . . (f>„(x}, . . . 

having continuous first and second derivatives can be formed which tends to 
f{x) uniformly in ( 0 , 77). These functions may, for example, be polynomials 
of degree equal to the suffix.* Then 

«n(*)-0-n(«)=J^ <){/(<) 

Since approaches / uniformly, m may be chosen such that for all values 
of t in ( 0 , 77) 

\m~<l>Ji)\<€l27rM, 

where M is the absolute constant of Lemma I. Then m having been so 
chosen, n may by Lemma II. be taken sufficiently large to make the absolute 
value of the second integral less than ^€. Consequently 

I K{x)-a„{x) |< € 

uniformly for sufficiently large values of n. This proves the theorem : 

The Sturm-Liouville development of any continuous function f{x) converges 
or diverges at any point of the interval (0, tt) according as the cosine development 
converges or diverges at that point. It converges uniformly in any sub-interval 


♦ Weierstrass, Math, Werke, 8, p. 1. 
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of (0, tt) when and only when the cosine series converges uniformly in that sid)- 
interval. 

This result is of far-reaching importance because it implies that the 
enormous volume of work which hks been done concerning convergence or 
divergence of the Fourier development of an arbitrary continuous function 
applies with merely verbal changes to any Sturm-Liouville development of 
that function, when the conditions of continuity and differentiability which 
have been imposed upon the coefficients A, g and I are satisfied.* 

But more lies in the theorem than appears on the surface. Thus let 
iS'„(«r) be the arithmetic mean of 

So(.r), xiix), . . 
and let Zni^) be the arithmetic mean of 

ao(x), ai(x), . . Gn(x). 

Then from the fact that 


uniformly as n->QO , it follows immediately that 

uniformly. Now the cosine development of a continuous function is always 
uniformly summable by the method of arithmetic means.f Consequently 
the Sturm-Liouville development is summable (C.l ). 

♦ It is also supposed that the constants h and // in the boundary conditions are real 
and finite. 

t Fej^r, Math. Ann. 58 (1904), p. 59. 
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CHAPTER XII 

EXISTENCE THEOREMS IN THE COMPLEX DOMAIN 


12T. General Statement. — The purpose of the present chapter is to extend 
the work of Chapter III. concerning the existence and nature of solutions 
of differential equations with one real independent variable to equations 
with a complex independent variable. In the first place a single equation 
of the first order 


dw 

dz 




will be considered. 

In order that the equation may have a meaning, must exist, that is to 

say w is to be an analytic function of z. Let/(z, w) be an analytic function * 
of the two variables z and w. With this assumption, the Method of Successive 
Approximations (§ 8*2) can be applied with merely verbal alterations. The 
main theorem may be stated as follows : f 

The differential equation admits of a unique solution w~w(z), which is 
analytic within the circle | z—Zq | =^h, and which reduces to Wq when z==Zq. 

The Cauchy-Lipschitz method can also be extended so as to be applicable 
to the complex domain. J But perhaps the method most appropriate to the 
complex domain is that known as the Method of Limits, § to which the 
following section is devoted. 


♦ By Cauchy’s definition, /(z, w) is an analytic function of z and a? in a domain D if 

f)f rif 

(i) /(z, w) is a continuous function of z and winD; and (ii) ^both exist at every point 

of D. This definition implies the Riemann conditions that if z~a?-f-iy, w=u+iv, f(z, w) 
—P{Xf y, tt, yy u, i;), then P and Q are differentiable, in D, with respect to their 

four real arguments and their first partial differential coefficients are continuous and satisfy 
the equations 

dP ^dQ dP ^ dP ^dQ dP^ dQ 

dx dy " dy dx* du dv* dv du' 


(See Picard, TraiU (T Analyse, 2, Chap. IX.) 

The condition of analyticity when the variables are complex, replaces the condition 
that, when the variables are real, / is continuous and satisfies a Lipschitz condition. The 

fact that, when /(z, w) is analytic, ^ is bounded takes the place of the Lipschitz condition 


in the proof of the existence theorems. 

t The number h is here defined precisely as in § 8*1. Painlev^, Bull, Soc, Math, France, 
27 (1890), p. 152, has shown that, in certain cases, the radius of convergence may exceed h, 

J Painlev^, C. R, Acad, Sc. Paris, 128 (1899), p. 1505, and Picard, ibid, p. 1363; Ann. 
Me. Norm, (8), 21 (1904), p. 66, have shown that the method leads to convergent develop- 
ments representing the solution throughout the domain in which it is analytic. 

§ Cauchy, C. R. Acad. Sc. Paris, 9-11, 14, 15, 23 (1889-46) passim, (Fumes (1), 4-7, 
10 ; simplified by Briot and Bouquet, C. R, 86, 89, 40 (1858-55), passim ; J. Me, Polyt. 
(1) cah, 86 (1856), pp. 85, 181. The method was apparently independently discovered 
by Weierstrass, Math. Werke, 1, pp. 67, 75 (dated 1842) ; J. fur Math, 51 (1856), p, 1, 
{Math, Werke, 1, p. 158]. Weierstrass’ treatment was simplified by Koenigsl^rger, 
J.fiir Math. 104 (1889), p. 174 ; Lehrbuch, p. 25. See also Briot and Bouquet, Thdorie 
des FoncHons EUiptiques, p. 825. 
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12’2. The Method ol Limits. — In the equation 

the function /(z, «;) is supposed to be analytic in the neighbourhood of 
There is, however, no loss in generality in supposing z and w to be 
written in place of z —Zq and w —Wq ^Respectively ; which amounts to assuming 
that Zq—Wq^^O. The conditions of the problem may therefore be re-stated 
as follows : 

Let /(z, w) be analytic when z and w remain respectively within circles 
C and r, of radii a and b, drawn about the origin of the z- and to-planes. 
Further let /(z, w) be continuous on the circumferences C and F. In these 
conditions |/(z, w) | is bounded wdthin this domain ; letM be its upper bound. 
Thus 

\f\<M when |z|<a, I w|<6. 

By repeated differentiation in the equation, the successive differential 
coefficients 

d^w d^w d^w 

dz^' cP* ■ ‘ ‘ * 

are found, thus 

d^w _ dw 

dz^^ dz dw 

d^w I o dw d^f /dw\^ df d^zv 

dz^ dz^ dzdw dz dw^\ dz / dxv dz^ * 


and it is to be noted that these expressions are formed by the operations of 
addition and multiplication only. With the relation 



as the starting point, these relations determine in succession the values of the 
coefficients in the Maclaurin series 




It is clear that the series for w, so defined, formally satisfies the differential 
equation ; the essential point is to prove that it converges for sufficiently 
small values of z. 

To this end let the Maclaurin development of /(z, w) in the neighbourhood 


of z~w=0 be 

/(z, 

where 


II 

1 

But * 

O 

A 

and hence 

... M 


1 


♦ Picard, Traite (T Analyse, 2 (1st ed.), p. 239 ; (2nd ed.), p. 259. 
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from which it follows that, if 


M 


F(z, 

/ap+«/i’\ j 8^+^fj 
\ dz^drtfi'(, ^ I o 

for all positive integral or zero values of p and q, 

M 


But 


F{z, w) = ■ 


)■ 


and therefore, if 

(dW^Z_ ,(^_) , ,(^W N 2^ 

~V dz 'ol dz^ ^2 ! ^ dZ^ Jorl^ ■ 

is the solution of 

which reduces to zero when ;2==0, then 


for the successive terms 

^ dz'/o 


/dW\ 

/(Fw\ 

Vdz^ / 

, ^ V tfc:’- 4 


are formed from the coefficients I 


dP+9F\ 
dzPi)^ /q 

by precisely the same law of addition and multiplication as that by which 

/(Pw\ . . 

the terms ( -5-- 1 were derived from the coefficients ( ) • 

\d2^L ^ dzPd:^ 'q 


\d:f 'Q 

The series for W is therefore a dominant series for the function w, that is 
to say the Maclaurin series for w converges absolutely and uniformly within 
any circle concentric with and interior to the circle of convergence of the 
series for W, But an explicit expression for the radius of convergence of 
the series for W can easily be found, for if the differential equation 

dW 


dz 


=F(z, W) 


is written in the form 


wyw^ 

h f dz 


M 


z 

a 


the variables are separate, and the solution which reduces to zero when 2;^0 
is readily found to be 


W 




The radius of convergence p is therefore determined by the equation 


i+^“iog(i-£)=o, 


p=a(l— ^ 

and therefore the series formally obtained converges absolutely and uniformly 
within any circle | s | — e, where 0<€<p, and is in consequence a solution 

♦ The principal value of the radical is taken, t.c. that which becomes -fl when 2 — 0. 
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of the differential equation.* Since the coefficients in the Maclaurin series 
for w are obtained in a definite manner by operations of addition and 
multiplication, and since the Maclaurin development of an analytic function 
is unique, the equation admits of one and only one solution which satisfies 
the assigned conditions. 

12*21. Extension to Systems of Equations. — The method of limits can be 
extended so as to apply to the system of m equations of the first order, 

i- / \ 

‘ ■ 

dw2 f , V 

dz 


dz 




Again, without loss of generality, the initial conditions may be taken to be 
such that Wi~W2= . . • —w^—O as z— 0 . Let the functions /i, /2, ^ fm 
be analytic in the domain | 2: | <a, | Wj | <?>, \w2\ <J>, . . ., | | </>, and let 

M be the upper bound of the set /j, /2, . . /m in this domain. Then 
the dominant functions may be taken as the appropriate solutions of the 
equations 


dWi 


dW^ 

M 


dz 

dz 

* (i-p'i- 

"T/ ‘ * 



The functions W j, W2, . . are all zero, when 2—0, and are therefore 

all equal. The set may therefore be replaced by a single dominant function 
FT which satisfies the equation 


dW 

dz 



Ft* 

h / 


or, taking into account the initial conditions, 

Y=l, 1 + log ( 1 - 

and therefore the radius of convergence is 

P — a(l — € (w* + l)Ma)’ 


12*22. An Existence Theorem for the Linear Differential Equation of 
Order n . — In view of the very great importance, theoretical and practical, 
of ordinary linear equations, an independent proof of the existence of solutions 
satisfying assigned initial conditions for z~Zq will now be given.f The 
analog)’^ with the theory as it is in the ease of an equation, or system 
of equations, of the first order will be clear. 

Let 


d^w , , .d^~^w 




dw 

dz 


+p^(z)w^0 


♦ It may be noted that the radius of convergence of the series obtained by the Method 
of Limits is less than that obtained by the Method of Successive Approximations. Note 
also that, within the circle iz[=p, lu)|<^6; the original hypotheses are therefore not 
violated by the solution. 

t Fuchs, J./iir Math, 66, (1866) p. 121 ; [Math, Werke, 1, p- 159]. 
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be a homogeneous linear differential equation of order n, in which the 
coefficients pi{z), ...» Pn(^) analytic throughout a domain D in the 
z-plane. In the Taylor series 

f «0 * 


in which Zq and 2 are in D, let the coefficients fbe corresponding 

coefficients be so determined that the series formally satisfies the 
differential equation. The n initial values 

w{zq\ re'( 2 o) ‘ . .. 

are to be assigned arbitrarily ; the succeeding values 

. . . 

may be determined from the differential equation as it stands and from the 
equations obtained by its successive differentiation with respect to z. Thus 
the constants determined uniquely ; since they are 

determined from the initial values by processes of addition and multiplication 
only, they remain finite so long as the initial values are themselves finite. 
Let the recurrence-relations which determine be 

r 

Arsid’’-‘'>{Zf,) (r>n). 


The coefficients ^^,(2) are bounded throughout the circular domain 
I 2—20 I <a which is supposed to lie entirely within D ; let the upper bound 
of I py (2)) on the circle F or | 2—20 | —a be My. Then since 

Pv{^)=^^Pv^+PvH^-^)+ * ’ • -^Pv^^K^--ZoY+ . . 


where p <’*) is the value of , 

r ! 




when 2 ~ 2 o, it follows by the Cauchy 


integral theorem that 




JL [ 

27riJ /’(z—ZoY^^ 



Hence if Py{z) is defined by the equation 




a 


then I py{z) I < I P„(2) I within the circle F and on its circumference. 
Now consider the differential equation 


d^W „ , ,d^~^W , 


dW 

+Pn-i{z) +P„{z)W ; 


let it be satisfied by the Taylor series 

='ZCr(Z-ZoY, 

whichissuchthatCo = |co|, Ci = |ci|, . . C'„_i=|c„_i(. Let the recurrence 

relation determining 
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Since the coefficients of the expansion of Pv{z) are positive real numbers, and 
since Brg is derived from those coefficients and from Cq, Ci, . . Cn-i by 
addition and multiplication, Bra is a positive real number, and 

j I 

whence it follows by induction that 
and hence 

The circle of convergence of the dominant series ^C,(z— Z q)’’ may be 
found without difficulty ; in fact it will be shown to be Write 

z—Zq—o^, then the differential equation which determines W(z) becomes 


(1-^) 


chW 

dzr 




dW 

^ +M,a-W; 


if it is satisfied by the power series ^YrV, the following recurrence relation 
must hold 


(n+r)! y„^,-~r(n+r-l)! yn+r-i=- 2 ! M^a^n+r-^* 

«=“! 

But in order that ]^yr?^ may be formally identical with 

y^=:a^Cr (when r=0, 1, 2, . . ., n— 1). It follows by induction that y,.>0 

for all r. 

Hence 

r+Mia . 

y«4-r“ ■ 'yn-^r--l~r^n + r-2y 

where Now Mi is not restricted except by the condition that 

I pi(2)| <Mi on the circle F ; letMi be chosen so large thatMia>n, then 

Vn-f r^yn + r— 1 

for all values of r, and consequently 

Yn I r— l^Yn hr~-89 

when .v>2. Now 

>'«±JL ^ J_ y (n +r-~s)lM,ayri+r-8 

Yn+r-i r-\~n (n+r)! y„+,._i 

whence 

lim =1. 

r—^rxt yn+r — 1 

Hence the series ^Yr^ converges when | ^ |<1, and therefore the dominant 
series is convergent when | z ~Zq | <a. Consequently the differential equation 
admits of a solution which satisfies the specified initial conditions when 
z=ZQy and which is expressible as a power series which is absolutely and 
uniformly convergent within any circle with Zq as centre in which the 
coefficients pi(z), ...» p„(s) are analytic. 


12*8. Analytical Continaation of the Solution ; Singular Points. — The 

method of limits shows that there exists a solution 

— 2o) = Wo + ^0,(2 — ^or 

of the differential equation 


dw . 
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which is analytic throughout the domain | z—Zq |</>, where 

p —e~ 

SinceM is the upper bound of \f(z, ze)| in the domain 

it is clear thatM in general depends upon the choice of Zq and Wq. 

Now the solution obtained is the only analytic solution wliich corre- 
sponds to the initial value-pair (sq, But there still remains the question 

as to whether or not there may exist non-analytic solutions which satisfy 
the initial conditions. This question has been completely answered in the 
negative ; * for the purposes of the work which follows it will be sufficient 
to show that there can be no solution, satisfying the initial conditions, which 
proceeds as a series of other than positive integral powers of 
case the conclusion is obvious, for if the series involved negative or fractional 
powers of the variable, then on and after a certain order the differential 
coefficients would become infinite when But the values of yQ(^> as 

obtained from the differential equation and its successive derivatives are 
necessarily finite, which leads to a contradiction. 

In the statement that only one solution corresponds to the initial value- 
pair (zq, Wq), the supposition is implied that these values are actually attained. 
Let it now be supposed merely that w->Wq as ;s~>2;o along a definite simple 
curve C in the 2 -plane. Since the path described is a simple curve, given 
€>►0, it is possible to find a point Zi on the curve such that 

i2l-Zo|<€, 

and it is also supposed that there exists S>0 such that 
I —^0 I <5 when | 2 —Zq | < e. 

Let W be the analytic solution, and let W -{-W be supposed to be a dis- 
tinct solution satisfying the modified initial conditions. Then 

W^O as 2->2o along C. 

Now 

/1W — 

^-=f{z,W+W)~f{z, W) 

=WF(z, W, fV), 

where F represents a series which converges when 2 is a point on C such 
that |2--2o|<«, and when 

\W-Wo\<b, \W+W~Wo\<L 

Assuming that tV =f 0, 

log 

and if | z—2o I 1^1 ^^as an upper bound M so that 
I I^Fdz\<Ml^\dz\<^Ml, 

^ere I is the length of the path considered. On the other hand, since 
as 2->2o, the value of 

I 

may be made indefinitely great by carrying the corresponding integration 

♦ Briot and Bouquet, J. J^c. Polyt, (1), cah. 86 (1856), p. 188 ; Picard, TraU^ (T Analyse, 
2, p. 814 ; (2nd ed.), 2, p. 857 ; Painlev^, LeQons sur la thiorie analytique des iquoHons 
diffirentieUes (Stockholm, 1895), p. 894. 

t Hamburger, J./«r Math. 112 (1898), p. 211. 
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along C sufficiently close to Zq* This leads to a contradiction provided 
that / is finite,* and consequently there does not exist a solution of the kind 
postulated, other than the original analytic solution. 

Let Zi be a point within the circle jz—Sol then all the coefficients in 
the series 

+ • • ■ 

can be determined, and are finite, and the series W i(z-~zi) has a radius of 
convergence at least equal to ZqI- sector common to their 

circles of convergence Wi(z—z-{) and W(z--Zq) are formally identical. 
Wjiz —zi) is therefore, at all points at which it is analytic, a solution of the 
differential equation, and is the only solution which reduces to the value 
W(zi—Zq) when z~Zi, If /(z, w) is analytic within and continuous on the 
boundary of the domain |2;— 2;i| ~~ai, and if Mi is the upper 

bound of 1/(2:, z£j)| within this domain, the function IFi(2;~- 21) is analytic 
throughout the domain \z—Zi\^pi where 

pi =ai(l —e 

If Pi'>p~~\zi—Zq\, the circle of convergence of Wi{z—z^) will extend 
beyond the circle of convergence of W(z~Zq) ; this in general will be the case.f 
Let Z2 be a point within the circle of convergence of Wi(z—‘Zi), though not 
necessarily within the circle of convergence of W(z—Zq), then the series 

= + - • • 

is formally identical with iVi(z~Zi) in the region common to their circles of 
convergence and therefore satisfies the differential equation. It is therefore 
an analytic continuation of the solution W(z—Zo), 

The process may be repeated a finite number of times, giving in succession 
the solutions 

PVi(z~Zi), 1^2(2-22), . . }VAz-~z,\ 

which are analytic continuations of the solution W(z—Zq), 

The series-solution fV(z—ZQ) together with all the series obtained by 
analytical continuation defines a function F(2 ; Zq, Wq) in which the initial 
values 2o, Wq appear as parameters. This function is analytic at all points 
of the domain J D defined by the aggregate of the circles of convergence of 
W, Wi, W2. . . w,. 

If 2--^ is a point such that for the value-pair 2=5, w=F(^ ; 2^, ?x;o) the 
function f{z, w) is not analytic, then this point ^ is not an internal 
point of the domain D. Such points, together with the points for which 
F($ ; Zq, Wq) becomes infinite, and possibly the point at infinity are the 
singular points of the differential equation. These singular points will 
now be studied more closely. 

12*4. Initial Values for which /(2, 10) is Infinite. — It has been seen that if 
/(2, w) is uniform and continuous in the neighbourhood of (2^, Wq), then w 

* For discussions of the case when I is infinite (for example, when C is a curve 
encircling z spirally) see Painlev^, Lemons, p. 19 ; Young, Proc, London Math, Soc, (l)t 84 
(1902), p. 234. 

t Picard, BtiU, Sc. Math. (2), 12 (1888), p. 148 ; Traitd d'^Analyae^ 2, p. 811 ; (2nd ed.), 
2, p. 851. A representation valid throughout the whole of the domain in which an analytic 
solution exists can be obtained by replacing the Taylor series by series of the polynomials 
of Mittag-Leffler, C. R. Acad. Sc. Parish 128 (1899), p. 1212. 

X But not (unless the domain is simply connected) necessarily analytic throughout 
the domain D. For instance, the function log z is anal^ic at every point of the domain 
0<$ <)z| < J, but is not analytic throughout this domain. 
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may be expressed as a convergent power series in (z— S q)- other words, 

if (zq, Wq) is an ordinary point of the function /{z, «;) it is also an ordinary 
point of the solution w =F(z ; Zq, Wq). On the other hand, there will in 
general be points for which the conditions of uniformity and continuity 
imposed upon /(z, w) are not fulfilled ; in the first place it will be supposed 
that/(z, w) becomes infinite at (zq, Wq)* in such manner that the reciprocal 
l//(z, tv) is analytic in the neighbourhood of this value-pair. In this case 

j^^^==^Ao(z)+Ai{z){w-Wo)+A2iz)(w-Wo)^+ . . 

in which the coefficients Ao(z), Ai{z), A^iz), . . . are themselves developable 
in series of ascending powers of z— Z q, and Aq(zc,)^0. 

It will be assumed * that not all of the coefficients A{z) are zero when 
z ~Zq ; for definiteness it will be supposed that 

The differential equation may now be written in the form 

dz 1 
dw f{z, wY 

in which z is regarded as the dependent, and w as the independent variable. 
The method of limits may be applied to it ; since the successive differential 
coefficients 

dz d^z d^z 

dw’ dw^’ ’ 

are zero for z=Zo, whereas not zero, the equation admits 

of a unique solution whose development is 

Z--Zo-==-{w~WQ)^+^{Co+Ci(w-~Wo)+C2(rV—tVo)^+ . . . 

in which Co4=0* H follows that ze— can be expressed as a series of powers 
of the (k+l)pl€ valued function (z~ZQ)iTi, i.e, w;— 

where Pj denotes a power-series whose leading term is of the first degree 
in the argument. There are therefore solutions which satisfy the 

initial conditions ; and the point Zq is a branch point around which these 
solutions are permutable. 

In particular, let the differential equation be 

dw __ g(z, w) 
dz h(z, w) ’ 

in which g{z, w) and h{z, w) are polynomials in w whose coefficients are 
analytic functions of z ; let the degree of h{z, w) be n. Let Zq be such that the 
equations g(2o, and h{zQ, w)~0 have no common root, then to Zq corre- 

spond n values of Wq such that to each of these initial value-pairs (zq, Wq) 
there corresponds a set of solutions having a branch point at Zq. If the point 
Zq is supposed to describe a curve in the z-plane, such that for no point z© 
on this curve do the equations g(zo* w}=0, h{zQy w)—0 have a common root, 
then every point of such a curve is a branch point for one or more sets of 
solutions. The branch points may therefore be regarded as movable 
singularities. On the other hand, any other singularities which may appear, 

* If all these coefficients vanish when z~Zq, it is possible to write 

where g(z, w) is anal 3 rtic near (z^, «7 q)» ^( 2 ) ^ a function of z only which vanishes when 

The point Zo is then a singular point of the equation. See §§ 12*6, 12*61. 

U 
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and in particular any essential singularities, arise through the coefficients of 
the polynomials g{Zy w) and h{z, w) ceasing to be analytic. Since this occurs 
quite independently of w, sueh singularities are fixed * as to their position 
in the 2 -plane. 


12*41. Values of z for which the Function F(z ; zq, wq) becomes Infinite. — 

Let 2i be a value of z for which the solution 

w=F(z; 2o» a^o) 

becomes infinite ; the mode in which F(z ; Zq, zVq) becomes infinite will now 
be investigated, certain assumptions being made as to the behaviour of 
f(z, w) when 2 = 21 , w — 

Write so that the differential equation appears as 

dW 

-=</>(z, W), say. 

In the first place assume <f>{z, W) to be analytic in the neighbourhood of 
2 — 2 i, W =0. The initial value-pair ( 21 , 0) thus relates to an ordinary point 
of IF, and the corresponding development of W is 

|!F=(z-2i)*{co+Ci(2— 2i)+C2(s-2iP+ • • • }, 
in which A: is a positive integer (not zero). Consequently 

M)=jr-i=(z-Zi)-»{yo+yi(z-2j) 4 - 72 ( 2 - 21 )^+ • • • }. 
that is to say the solution w —F(z ; Zq, Wq) has a pole of order k at 2 = 2 i or 

W=P_t(2-2i). 

Now let <f>(z, W) become infinite at (zj, 0), but in such a way that W) 

is analytic in the neighbourhood of that value-pair. Then (as in § 12*4) 
there exists a set of solutions wliich permute among themselves around the 
branch point 2=21 thus 

IF=(2-2i)^l{Co+ei(2--2i)+C2(s-Zi^ • • • 

and consequently 

_ j 

«,=:IF“1-(2~2i) i+l(y^+y^(z~Zi)+y2(z--Zj)2+ . . . }, 
or 

K)=P_l|(z-Zi)i+l|, 

and therefore 2 i is both an infinity and a branch point for the solution 
w~F(z; Zq, Wq). The fixed singular points of the two types met with in 
this section are collectively termed regular. 


12*5. Fixed and Bfovable Singular Points.- 

restricted to be a rational function of w, say 

a») 


In this section f(z, w) will be 


/(z, «)) = 


where 


h{z, w) * 


g(z, w)=po{z)+pi{z)w+ . . . +p„(z)ai^, 
h{z,w)=ga{z)-\-qi{z)w+ . . . +9„(z)a)". 

Then any singularities of solutions of the differential equation, which do not 
fall into one or other of the classes discussed in the two preceding sections, 


* What is here said concerning the fixity of essential singularities refers only to an 
equation of the first order ; it is not true in the case of equations of higher order than the 
first. 
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can only arise for discrete values of 2 ; in other words they are independent 
of the initial value of the dependent variable w. Such singularities may 
arise at the point 2—22, where 

(a) Zi is a singular point for any of the coeliicients * j) and q, 

dw w 

€. 01 . - = y; , . 

dz 

Solution : 

(h) Zi is such that h(zi, w) is identically zero, 

dw __ w 
dz (2— 2iP‘ 

_ 1 

Solution: w—Ce 

The preceding example also illustrates this case, 

(c) Zi is such that the equations 

g{zi, w)-= 0 , h(ziy w )=^0 

are satisfied simultaneously by particular values f of w. 

dw w-i- sin (2— 2i) 

e.g, ^ . 

dz z~Zi 

Here g—h —0 when 2— 2^, w= 0 . 

Solution: w=(z—Zi)f 

Now let fV —w~ 1 and 

^(z, W)==-W^^f{z, IF-i) 

K{z, wy 

this fraction being reduced to its lowest terms in W. Singularities may then 
arise at z~Zi in the cases 

{d) Zi is such that hi(z, w) is identically zero, 

(e) Zi is such that the equations 

A(2 i, 1L)=0 

are satisfied simultaneously by particular values of W. 

The point at infinity is also examined for singularity by transforming 
the differential equation by the substitution 2=5“-i and testing the point 
5=0 in the light of the above investigation. 

The singular points which then arise are known as the Fixed or Intrinsic 
Singular Points of the Differential Equation ; they can be determined 
a priori by inspection of the function /(2, w). Let each of those fixed singular 
points which lie in the finite part of the plane be surrounded by a small circle, 
such that no two circles intersect and let each circle be joined to the point 
at infinity by a rectilinear cut, in such a way that no two cuts intersect. 
In this way a simply-connected region R is defined in the 2-piane, such 
that at every point of the surface, every solution F{z ; 2o» ^0) is regular. 

Now let Zi be an interior point of the region R, and let it be supposed that 

* It is assumed that if any such singular point can be eliminated by multiplying g(2, w) 
and A(2, ze) by an appropriate function of 2, it has been so removed. 

t The equations cannot be satisfied simultaneously for a continuous sequence of values 
of w without g and h having a common factor in 2, such a factor is supposed to have been 
removed. The singular values are obtained by eliminating w between g{z, and 

h(z,n))s30. 
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as the variable z tends to the value Zi, F(z ; Zq, Wq) tends to a limiting value, 
finite or infinite ; let 

F{z ; Zqj 

The following eases may then arise : 

1^. If f(z, w) is analytic in the neighbourhood of (2:1, Wi) then F(z ; Zq, tt?o) 
is analytic in the neighbourhood of the point which is an ordinary point 
of the equation. 

2°. If Wi is infinite, but <j>(z, w) analytic in the neighbourhood of (zx, 0), 
then, as was seen in § 12 * 41 , F(z ; Zq, Wq) has a pole at the point Zx, which is 
a regular singularity of the equation. 

If Wx is finite, but/(2;], Wj) is infinite, then, since the coefficients p or q 
are analytic in the neighbourhood of Zj, ?x)i) must be zero. But the 

possibility of Wj) being also zero cannot arise in the region R, Hence 
\lf(z, w) is anal3^ic in the neighbourhood of (zi, Wx), and therefore Zx is a 
branch, point of F(z ; Zqj Wq) and a regular singular point of the equation. 

4 ®. If, Wx is infinite, and <^(2:, w) also infinite in the neighbourhood of 
(zx, 0), w) is analytic near (zx, 0). Then Zx is an infinity and branch 

point of F{z ; ZQy Wq) and a regular singular point of the equation. 

The only possibility which remains is that as z tends to Zx, F(z ; z^y Wq) 
may liot tend to any definite limit. It will be shown that this is impossible.* 

Let a moving point start from 2^ and describe a simple curve C in the 
region R. Suppose Zx to be the first point encountered at which there is 
any doubt as to the existence of a limiting value of F(z ; ZQy Wq), Then let 
the roots of the equation h{zxi • • •> loultiple roots being 

enumerated once only. 

Let 8 be an arbitrarily small positive number, and define a region J in 
the tij-plane as the aggregate of the points which satisfy the inequalities 

cai|<S, , . |w)— C0„|<8, |t£)|>l/8. 

Now suppose that as 2 approaches F{z; Sq? assumes values corresponding 
to points lying ultimately within A- Then a positive number c exists such 
that for every point 2 of C, for which | z —Zx | < e, one or other of the inequalities 

|ro— toi|<8, . . |ic— co„|<8, |ot|>1/8 

is satisfied. But F(z ; 2o, Wq) varies continuously as z moves on C from 
Zq to Zx and therefore only one of these inequalities can be satisfied. Hence 
w assumes one or other of the definite values a»i, . . ., w^y 00 , when 2=21, 

The alternative supposition is that as z approaches Si, the values of 
w ~F{z ; Zq, Wq) ultimately correspond to points lying outside the circles A . 
Then a number 7 exists such that when \ z~Zx\^y, \h{Zy w)\ has a positive 
lower bound, and therefore 1/(2, w) | is bounded. Now let 2 oe a point of C 
such that — 2 1 <17 then whatever number w is associated with 2, the 
series-solution of the differential equation corresponding to the initial values 
2=i, w=w has a radius of convergence not less than some definite number 
fly provided only that w lies outside the circles J, Choose then a point Zi 
on C whose distance from 21 is less than the smaller of fi and ^ 5 , and let the 
value Wx associated with it be i^x—F(zx ; Sq, Wq). Then the circle of conver- 
gence of development of 2 as a power series in z—Zx includes the point Zi 
and therefore the function F{z ; 2o, Wq) is analytic at Zx- 

Thus in all cases w =F(z ; 20, u^o) tends to a definite limit, finite or infinite 
at every interior point of the region R. A singularity arises at Zi only for 
particular values of w, which depend in their turn upon (a^, Wq), A change 
in {zQy Wq) will in general move the singularity from Zx to another point of the 
2-plane. Any point of the 2-plane may be a singularity of one or more 

* Painlev^, Ann, Fac, Sc, Toulouse (1888), p. 88 ; Lemons, p. 82 ; Picard, TraiU 
fTAndlyaey 2 (2nd ed.), p. 870. 
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solutions of the equation. Take the point z^. for instance, and let be any 
root of the equation h(zj^y w)= 0 . Then if g(Zj^, a singularity arises 

for 2=2^, w=zvj^. Such singularities, which move in the 2-plane as the 
initial values are varied are known as Movable or Parametric Singularities,* 
The theorem proved in the preceding paragraph is equivalent to the state- 
ment that there cannot be, when the equation is of the first order and first 
degree, any movable essential singularities. 

As an example consider the equation 


jn which case g(2, a?)— — 2 , h(z, w)—w. The solution which corresponds to the 
initial pair of values ( 2 q, Wo) i® 

or 

The singularity, in this case a branch point, arises when h(Zy w)~w—0. Any 
point Zk can be made a singular point by choosing 2 q and Wq such that 

In conclusion it is to be noted that whereas the movable singularities of 
an equation of the first order are regular and not essential singularities, 
this is not generally true of equations of higher order than the first. 


12‘61. The Generated Riccati EquatioiL — It was seen in the 
section that singularities of solutions of the equation 


previous 


dzv 

dz 


-f(z. W)^ 


h{Zy w) 


fall into two categories : 

(a) The fixed singular points, which are points in the 2-plane whose 
positions are independent of the initial values. 

(b) The movable singular points, which depend upon the initial values, 
and move over the 2-plane as the initial conditions are varied. The movable 
singularities may be either poles or branch points. 

The question now arises as to what restrictions must be imposed upon 
/(2, w) if no solutions with movable branch points are to be possible. Let 
be any point of the 2-plane which is not one of the fixed singular points. 
Then it is necessary that there should be no value of w for which the equation 


h(ZQy w )=0 

is satisfied. But this equation always has roots unless h(zQy w) is inde- 
pendent of w. Since Zq is any non-singular point of the 2-plane it follows 
that h(z, w) is a function of 2 only. In other words, /(2, w) is a polynomial 
in Wy say 

f(Zy zv)=^Po(z)+pi{z)w-\- , . . +p^(z)w\ 

For a similar reason, 


<f>{Zy IF- 1 ) 

==-po{z)W^-pi(z)W-p^{z)--p^(z)W-'^- . . . ■~p„{z)W-^^^ 
must be a polynomial in W, and consequently it is necessary that 

P3(Z)=P^(Z)=:=: . . . -jP,»(2)-0 

identically. 


♦ Hamburger, J. far Math, 88 (1877), p. 185 ; Fuchs, Sitz, Akad, Wias. Berlin, 82 
(1884), p. 699 [Math, Werke, 2, p. 855]. 
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The differential equation is therefore necessarily of the form 
^ =Po(z)+?>i(z)M'+P2(2)K»2, 

and the condition that it be of this form is easily seen to be sufficient for the 
non-appearance of movable branch points. The equation thus obtained is 
the generalised Riccaii Eqtcation ; * when p 2 {z) is identically zero, it reduces 
to the linear equation. 

The condition that the equation should be completely dissociated from 
movable branch points leads to an important conclusion as to the form of the 
general solution. Let Zq and z be two points in the region R (§ 12*5) ; they can 
be joined by a simple cui^e which does not pass through any branch point. 
Let Wq be the initial value of the dependent variable chosen to correspond to 
Zo, and let w be the value at z obtained by analytical continuation through 
the medium of a finite number of circles which in the aggregate completely 
enclose the path ZqZ. Through all the steps of this continuation the solution 
or its reciprocal remains an analytic function of Wq, and the final value of 
w is an analytic function of «?(). Whatever value, finite or infinite, Wq may 
have, w is uniquely determined, for the region R is completely free from branch 
points. Hence regarded as a function of Wq is one- valued, analytic, and 
devoid of singularities other than poles, and is therefore a rational function 

of Wq. 

But the process may be reversed, w being considered as an arbitrary 
initial value and Wq the value derived from it by analytical continuation ; 
Wq is thus a rational function of w. This rational one-to-one correspondence 
between w and Wq can only be if a? is a linear fractional function of Wq, i.e. 

Axvq+B 

Cwo+D’ 

where A, C, and D are functions of z. 

It follows from the properties of the anharmonic ratio that if Wi, W 2 and 
w^ are any three particular solutions of the Riccati equation, then the 
general solution is expressible in the form 

w — Wj a ?3 —Wi 

W—W 2 WQ—W 2 * 

where A is a constant. 


An alternative method of finding the general solution is as follows. The 
equations 

w' ==Po^Pi^ 

=po +Pi^i 

»^t'=^P0-i-Pl^i+P2^2^> 

are consistent if 



‘ w\ 

1, 

w, 



M)/, 

1, 


ZVi^ 



1, 





1, 

Wa, 

«^8* 

This condition is equivalent 

to 




dVw 

—w 

1 ^ 

-Wa 

dz\w 

~w 


-~Wi 


whence the result follows. 

* d’Alembert, Hist. Acad. Berlin, 19 (1768), p. 242 ; Liouville, J. £c, Polyt, cah. 22 
(1888), p. 1 ; J. de Math. 6 (1841), p. 1. The particular case to which the name of Hlccati 
is more commonly attached has been studied in § 2*16. 
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12*62. Seduction to a linear l^uation of the Second Order. — If P 2 (^) 
is identically zero, the Riccati equation degenerates into a linear equation of 
the first order. Set this case aside, and write 


w- 


u 


then the Riccati equation becomes 


P2(Z)U* 


'P2U '^P2^ '^ 




(P2)2 U Pi U 

and reduces to the homogeneous linear equation of the second order 

d^u du 

~{P2(^+Pl{z)P2.{«)}^ +Po(2)P2^(2)M=0. 


Conversely the equation of the second order 


dzi 


+Q(2;)w=-0 


is transformed by the substitution 

W = u'lu 

into the Riccati equation 

=_Q(2)-P(2)H)-lt'2. 

The theory of the Riccati equation is therefore equivalent to the theory of 
the homogeneous linear equation of the second order. 

The general solution of the linear equation is of the form 

u ^CiUi(z) + 02 ^ 2 ( 2 ), 

and therefore the general solution of the Riccati equation is 

^ 1^1 (z) 

V£) — — -I — — — ^ 

Pi{z){CiUi(z) +C 2M2(2)} 


Example. — Deduce that the movable singularities of the Riccati equation are 
all poles. 


12*8. Initial Values for which /(z, w) is indetennmate. — The equation of 
Briot and Bouquet, ♦ 

—Xw=aioZ+a2ioZ^+aiiZW+a^2'^^+ . . 
az 

is characterised by the fact that for the pair of initial values z~w^O the 
differential coefficient, being of the form 0/0, is indeterminate. The question 
of interest is whether or not there may exist one or more solutions, analytic 
in the neighbourhood of 2 = 0 , and reducing to zero when 2 — 0. 

Let the series 

w{z)^CiZ+C2Z^+ . . . +C„2^+ . . . 

be supposed formally to satisfy the differential equation, then its successive 
coefficients are determined by the relations 

(1 — A)ci— aio, 

(2 — A)C2 =^20 +^ 11^1 


(w — A)<;,j — Pn(^0’ * • •> > ^l» • * *> ^n— 1)» 

♦ J. Polyt. cah. 86 (1856), p. 161. See Picard, Traiii d' Analyse, 8, Chap. II. 
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in which is a polynomial in its arguments, whose coefficients are positive 
integers. Thus the successive coefficients Cj, C2, • . . . . may be 

calculated, provided that A is not a positive integer. The series w{z) then 
represents a solution of the differential equation if it converges for 
sufficiently small values of \z\. That the series does actually converge may 
be proved by an adaptation of the method of limits, as follows. 

Since n—A is supposed not to be zero, a number B can be found such 
that I n—A | for all values of n. Let the series 

converge within the domain | z ( — r, I w j ~R, and let it be bounded on the 
frontier of the domain ; let M be the upper bound of its modulus on the 
frontier. Then the function 

—AioZ-{-A2ioZ^-{-AiizW-{-Ao2W^~i' • • • 

is a dominant function for this series. 

Consider that root of the quadratic equation 

BW= 0 (z, W), 

which is zero when 2 is zero ; it may be developed as a Maclaurin series 
FF=Ci2+C222+ . . . +C„2"+ . . ., 
which has a finite, non-zero radius of convergence. 

The coefficients of this series are successively determined by the relations 

BCi =AiOf 

BC 2 =A 20 -hA 1 iCj -i-AQ 2 C 2 , 


BC„ — P„(Af^Q, . . ., Aq^\ Cj, . . ., Cn-i)» 


where the polynomial is formally the same as that which determines 
(n— A)c„. Consequently, since 

i?<|n— A| ; Aio'>\aiQ\, . . ., ^on^|^n|» 
it follows, by induction, that 

Cn>K!. 

Thus when A is not a positive integer, the equation admits of a solution, 
anal3d:ic in the neighbourhood of 2=0, which vanishes when 2 is zero. This 
anal3rtic solution may easily be proved to be unique.* 

In the case when A==l, no anal3rtic solution can exist unless 
When this is the case, Ci may be chosen arbitrarily, and the remaining 
coefficients determined. In the same way, if A=n>l, there exists an 
analytic solution if, and only if, there is a certain algebraic relation between 
the coefficients where r+^<w. Thus, when A = 2 , this relation is 

In the case A=n, the coefficient is arbitrary. 

* Briot and Bouquet proved that when the real part of A is negative, there exists none 
but the analytic solution so long as z tends to zero along a path of finite length which 
does not wind an infinite number of times around the origin. On the other hand, when 
the real part of A is positive, the equation admits of an infinite number of fwi^analytic 
solutions which reduce to zero when z is zero. Representations of these non-anal^c 
solutions have been given by Picard, C. R. Acad. Sc. Paris, 87 (1878), pp.480, 748 ; BuU. 
Soc. Mcdh. France, 12 (1888), p. 48, and Poinoar6, J. £!c. Polyt. cah. 45 (1878), p. 18; 
J. de Maih. (8). 7 (1881), p. 875 ; 8 (1882), p. 251 ; (4), 1 (1885), p. 167. 
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As an example consider the simple case, 


The general solution is 


da) , 

z ~ — Aw)==a 2 :. 
dz 


w = 


2-f 

1-A 
w—az log z-hCz 

where C is an arbitrary constant. 


if A4=l, 
if A=l, 


(A) 


12‘61. The GenenUised Problem of Briot and Bouquet ; the Fbst Bedaoed 
Type . — The problem of the previous section will now be generalised and 
restated as follows. It is required to investigate the existence of solutions 
of the equations 

dz h{z, w) * 
which vanish when 2 = 0 , where * 

g(0, 0)^h{0, 0)=0. 

It is assumed that g{z, w) and h(Zy w) may be expanded as convergent ascend- 
ing double series in z and w near the origin, and also that neither g nor h is 
divisible by any power of z or w. 

In g(z, w) let the term involving w to the lowest power and not multiplied 
by a power of z be that in Then let 

be the lowest power of z which multiplies 

2^t 


and 2 ’’‘" the lowest power of z which has a constant coefficient. 

Both tfj’” and must exist, for g is not divisible by any power of z or w, but 
any of the other terms mentioned may be absent. 

The numbers rj, r 2 , . . -f are positive integers, not zero. If all the 
terms of higher order than those corresponding to these indices are omitted, 
g(z, w) is reduced to a polynomial in z and w. 

Similarly h(z, w) involves terms such as 

the first and last of which must exist, together with terms of higher order. 

The problem in hand is that of investigating the possibility of a solution 
which is 0(2^) at the origin. The equation (A) itself may be written in the 
form 

h(z, w)z^=zg{z, w). 

Now construct a diagram similar to the classical Newton’s diagram, repre- 
senting any term zfro’? be the point whose Cartesian co-ordinates are (^, ry). 
Let the points P* represent the various terms of zg(z, w) and the points Qi 

represent the terms of h(z, which, for the purposes of the diagram is 

regarded as equivalent to tvh(z, zv), f 

Among these points there is one point Qo(0, n+1) on the i^-axis and no 

• Briot and Bouquet, C. B. Acad. Sc. Paris, 89 (1854), p. 868 ; J. ^c, Polfft. cah. 86 
(1856), p. 188 ; Poincari^, loc. ciU anU ; J. de Math. (4), 2 (1886), p. 151. 
t Note that since w^O(3P) it follows that 
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point P on that axis. Also there is one point point 

Q on the f>axis. Nor are there any points in the segments and OP^- 

The figure below illustrates the case 

dw _ [ttJ*, zHo*, zh v, z*] 

dz \w^, 2®zo®, zw^, zhv, 2®] 

in which the terms of lowest order in w?*, , re° are given without numerical 

coellicients. 



Construct the polygon QoP^, which is known as the Puiseux diagram,'^ 
It is the broken line everywhere convex to the origin such that all points 
Pi and Qi either lie upon the line or on the side remote from the origin. Since 
the line begins at Qq and ends at P^ there must be at least one side which 
contains a point P and a point Q. Put aside the case where these two points 
coincide, and let these points correspond respectively to terms 


These terms are associated with one another as terms of equal order ; if 
any other points occur on the side of the polygon considered, the correspond- 
ing terms are of the same order, all points not on this side relate to terms of 
higher order. Now since 


it follows that 






where hjk is the fraction ajb in its lowest terms. This association of terms 
may therefore be expected to lead to a solution which is 0 {z^) at the origin, 
where 

and therefore— p, is the slope of the side of the polygon considered. 

To investigate a possible solution, let 

higher terms, 


♦ The application of the Puiseux diagram to the theory of differential equations is 
discussed in detail by Fine, Amer, J, Math. 11 (1889), p. 817. 
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then 

and if 
then 
Thus if 


zg{z, r£))=0(<^), 
h{z, 

W=1^Ut 


where w is 0(1) at the origin, then 

zg{Zy w)=t^Uo-\-t^^Wi-i-higher terms, 
h{z, Wi-^higher terms, 

where Oq, t/i, . . Vq, Vi, .. . are polynomials in u. 

The equation (A) then reduces to 

(B) (^t^+hu){ro+Vit+ . . . }=fc{i/o+t;,«+ . 

and if 

U=:^Uo-\~0{t), 

where Wo=j=^» roots of 

F{u) = huVo—kUo—0 

give the initial values 'iiq. 

Equation (B) may be written 

(Vo+V^t+ . . . )t^^F{u)+(lcUi-huV,)t+ . 


I 

if 


To avoid complications, assume in the hrsi place that w— % is a simple 
root of the equation F(u) — 0 ; then 

F(w)=(w— t/o)^'K)+ . • 

where 


Assume also that 
and write 


F'(wo)+l>. 


Fo 4"9 when w— 


Then 

du (u—it>Q)F'(itQ)+{kUi--huVi)t+ . . . 
dt aQ-\-ai(u — Uq)-\-V it-\- . . . 


or 


=A?;+crf+higher terms. 


where v ~u ~t<o and A=f=0. The equation is now said to be of the First Redttced 
Type, and is of the form studied in the preceding section. Thus, apart from 
the exceptional case where A is a positive integer, the original equation has 
a solution 

a>=<Ywo+ V 

^ r-1 


where denotes a power-series in whose leading term is of degree h. 

Suppose now that u~Uq is a multiple root of F{u)—0, so that F'(^))=0, 
then if, as before, is not a root of Vo=0, 

.du_ {kUi—huVx)t+ . . . 

dt — tio)+Fi<4- . . 
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or if v=u—tiQy 

=flrf4-ternis of the second and higher orders. 
at 

This is merely the particular case of the First Reduced Type where A —0, 
and calls for no special remark. 


12*82. The Second Reduced Type. — Consider now the case in which Uq 
is a common zero of F(u) and of Fq, so that both 

F'(tio)=0 and Oo— 0. 

If, as before, v—u—Uq, the equation assumes the form 

dv a'v+fi't-j- . . . 

^dt ~ av+^i+ . . . ’ 


where a, /3, a', B' are constants, any or all of which may be zero.* The right- 
hand member has still an indeterminate form at the origin. An examination 
of the polygon corresponding to this case leads to the tentative assumption 
that the first approximation to a solution at the origin is 

d ^=0, 

Write therefore (assuming that a'=(=fl) 


and the equation becomes 


dt 


= a’j5“j5’^ 


+avi + 


Then if o'/3— a^'4=0, the equation is reduced to the new form 

^ =Aui +at +higher terms. 
at 

If, on the other hand, ap —afi' ==0, the right-hand member is still indeter- 
minate at the origin. The process is then repeated and either leads to an 
equation of the form 

=A?y 2 +^+liigher terms 
at 

or to one in which the right-hand member is of the form 0/0 at the origin. 
In the latter case, the reduction is continued. It can be proved that after 
a finite number of reductions, the right-hand member ceases to be indeter- 
minate at the origin, and thus an equation of the form 

=Ai?^+af+l^gl^er terms, 


where w is a positive integer >1 is arrived at. This is the Second Redmed 

Tf/pe.t 

The origin is, in general, an essential singular point of the equation of 
the Second Reduced Type, for if X^O, w>l, the equation cannot be satisfied 
by an ascending series of powers of t in which the leading term is P, If 


* Neoeasary but not suiflcient conditions for the existence of this case are that the 
side of the polygon considered contains (a) at least two points P and two points Q, or 
(b) no points P, or (c) no points Q. 

t For a study of the behaviour of solutions this equation in the neighbourhood of the 
origin, see Bendixson, O/v. Vet,- Akad, Stockholm, pp. 60, 189,171 ; Horn, J. fUt 

Math, 118 (1897), p, 2^1 ; 110 (1898), pp. 196, 267 ; Math, Ann, 51 (1898), pp. 846, 860. 
A hirther gener^isation is due to Perron, Math. Ann. 75 (1914), p. 256. 
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A:^0, w=l, the equation can formally be satisfied by a Maclaurin series^ 
wnich, however, diverges for all values of t. 

For instance, the equation 


<has the formal solution 


dz 


= Xw- 




n-l 


A« 


which obviously converges only if z—0. 


12*68. Special Cases of the Reduced Forms of the Equation. — (i) The 

equation 

—Xw-{-az 

dz 


is of the Second Reduced TyP^- ^ linear equation and can 

therefore be integrated by quadratures. Its solution is 




^aJVi”>^z-”'dz+cy 


If A=0 the integral is algebraic, but in the general case, A=j=0, there is an 
essential singularity at the origin. 


(ii) 



— az^+Pw^ 


(a+0, 


is a case of the Riccati equation. The polygon corresponding to this equation 
(Fig. 11) has two sides, PiQq and QqPq* 



In the side PiQo» associated with zw, which suggests a solution 

zv=0(z) at the origin. Let 

W—ZUy 

then the equation becomes 

The equation which determines Uq is 

F(u) — /3u2 — u =0, 

and has the non-zero root tio=l/)8. 
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Then if w=i;+l/j8, 


dv 

""dz 




which is that case of the Briot and Bouquet equation where A=l. It has 
no analytic solution unless a=0. To find the nature of the solution, if any, 
near 2 ;= 0 , write the equation in the form 


d/v\_a 
dAz/~~ z 



which is a Riccati equation in vfz. Now transform it into a linear equation 
of the second order by writing 

v__vr 

z " pw' 

It then assumes the very simple form 

and this equation has the two distinct solutions 


^ 2 ! + 2 . 3 ! 


and 


W2^W^ logz+Wo. 
where Wq is a power series in z. 

Thus Wi alone leads to a solution of the Riccati equation, and this 
solution is 




which is indeed an analytic solution of the equation but it does not satisfy 
the initial conditions 5 :=m;=0. 

Since the side PiQo has failed to reveal an analytic solution, the side 
Qo^o is now tried. It associates zw with z^ and suggests a solution 
w=0(z^) at the origin. Let 

w=z^u, 

then 

du 

z ^ +2u~a-\-^zu^. 


In this case 

and therefore Write 

then the equation becomes 


F{u)~2u—a 

u^\a+v. 


z +2v^§z{\a+vY 

and is a Briot and Bouquet equation of the first type, with A= — 2. There 
is here no complication ; there exists an analytic solution 

and therefore there is one solution of the original equation which is analytic 
in the neighbourhood of the origin, and assumes the value zero there, namely. 
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Miscellaneous Examples. 


1. In the equation 


dw 

dz 


let 


. P(2> to) 
Q{z, wy 


P(z, w)=az~\-lnv-h . » . , Q(z, w)^az-h^-h 
and let A=Aj/Ag, where A| and A| are the roots of the equation 


-A, 


- 0 . 


I a . 6-A 

Prove that if neither A nor 1/A is a positive integer, or if A is not a negative real number, 
two particular solutions exist analytic near 2 = 0 , rr=0 and are of the forms 

17(2, lo) ~gz4-/iro+ . . . =0, F(z, lo) ^ y2-f /rtD-l- . . . =0, 
where gic“hy=J=0, and that the general solution is 

V(z, tc)=cfV(z, a>)]\ 

where c is an arbitrary constant. 

[Poincard.] 

2. When, in the notation of the preceding question, A or 1/ A is a positive integer, prove 
that there exists in general one and only one anal^ic solution such that w=0 when 2=0. 
Let this solution be P(z, tc), then the general solution is of the form 
S(z, w) 


F(2, 10) 


log F( 2 , ro)=con8t.. 


where S{z, to) is analytic in the neighbourhood of 2=0, to=0. The number h depends 
upon the earlier coefhcients a, 6, . . . , a, . in P and Q. Discuss the particular 

case A=U. 

[Poincar^, Bendixson, Horn.] 


8. If A is a negative real number, two particular analytic solutions exist such that 
to=0 when 2 = 0 , but the general solution is not of the form specified in Ex, 1. Transform 
the equation into one of a similar type in which a=l, j8=0, a=0, & = A, and writing 

2io-A=pl-A, io=2ett. 


prove that the general solution admits of the development 

. . . =const., 

where A^, ^j, ... are analytic near u=0, and the series converges when | p 1<5, | u \<G, 
where G is arbitrary and B depends upon G and tends to zero as G tends to infinity. 

[Bendixson.] 
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MUATIONS OF THE FIRST ORDER BUT NOT OF THE FIRST 
,/ DEGREE 

/ 

Spedfloation of the Equations Considered. — In the differential 
^ equations which are now to be dealt with, the differential coefficient is not 
defined explicitly in terms of z and w, but is related implicitly * to z and zv, 
thus 

Of this general class of equations only those equations in which the left-hand 
member is a polynomial in w and ^ will be considered. Writing 

dw 

it is then possible to express F(z, w, p) in the form 

AoiZy w)p^+Ai{z, w)p^-^+ . . . +Am~iiz, w)p+AJz, w\ 

where the functions ^(z, w) are assumed to be polynomials in w, whose 
coefficients are analytic functions of z. It is now further supposed that 
the above expression is irreducible ^ that is to say not decomposable into 
factors of the same analytical character as itself. 

The main problem is to determine necessary and sufficient conditions 
for the absence of movable branch points, f and thus to obtain generalisations 
of the Riccati equation. 

Let Z)(z, w) be the j?-discriminant of the equation 

F(z, tt), p)=0; 

it is a polynomial in a?, whose coefficients are analytic functions of z. 

A number of values of z are excluded from the following discussion, 
namely those for which 

(a) Z)(z, w) =0 independently of w, 

(b) Ao{z, io)=0 independently of tv, 

{c) the coefficients A possess singular points for general values of w, 

{d) the roots of D(z, w?)=0, regarded as an equation in w, have singular 
points. 

All these values of z are fixed, and depend only upon the coefficients A. 
They correspond to singular points fixed in the z-plane. Henceforward 
Zo will be considered as an initial value of z distinct from one of the singular 

♦ A knowledge of the elementary properties of implicit algebraic functions will be 
assumed. 

t Fuchs, Sitz, Akad» Wiss, Berlin, 82 (1884), p. 099 [Math, Werke, 2, p. 856]. 
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values enumerated ; let Wq be the corresponding initial value of w. Then 
there are four distinct cases to consider, according as 

(i) D{zo, ^o(2o. Wo)4=0. 

(ii) Z>(zo. a»o)=0, 

(iii) D(zo, Wo)=0, Ao{zoy a^o)4=^» 

(iv) D{zo, w?o)==0, Aoizo, Wo)=0, 

These four cases will now be considered in detail. 


18*2. Case (i). — When neither D{z, w) nor Ao{z, w) is zero for z=Zq, w=iro, 
it follows from the theory of algebraic functions that the equation 

(A) F{z,w,p)==0 

determines, in the neighbourhood of (zq, Wq), m distinct finite values of p. 
Let w assume the fixed value Wq^ then the equation 

F(z, Wq, p)=0 

will have p distinct roots which are analytic in the neighbourhood of Zq. 
Let these roots be 

Wi, m^y • • . ta^, 

then in the neighbourhood of (zq, Wq) m expressions of the form 

(txj— i£)o)+U<<2)(tc)~rc)o)2+ . . . (i=:l, 2, . . m) 

exist. Since Wi and the coefficients Q are analytic in the neighbourhood of 
Zq, these expressions may be written as 

(B) p=^mi(o)+p.{z~ZQ, w—Wq) (t=l, 2, . . ., m), 

where is the value of Wi when z=Zq, and Pi denotes a double series which 
converges for sufficiently small values of \z~Zq\ and \w--Wq\, and vanishes 
when z=Zo> w=tt)o* Thus the original equation (A) is replaced by the set 
of m distinct equations (B), each of which is known to possess one and only 
one analytic solution which reduces to Wq when z=Zq. The equation (A) 
has therefore m distinct analytic solutions which satisfy the initial con- 
ditions. Nor has it any other solution. 


18*8. Case (ii). — When Aq(zq, ivq)=0 but D(zq, equation (A) 

determines m values of p, one of which becomes infinite at (zq, Wq). There 
cannot be two values of p which thus become infinite, for this would heces- 
sitate Ai{zo, Wq )~0 and D(zq, m?o)= 0 . So there are m— 1 distinct expressions 
forp, analytic in the neighbourhood of ( 2 ^, Wq), and these lead to a set of m— 1 
solutions of the equatioli which satisfy the initial conditions. 

To investigate that root which becomes infinite at {zq, Wq), let 


then the equation 
has a root 


dw p’ 

F{z, w, P~i)=0 

P^P{z—Zq, W—XVq) 


vanishing at, and anal 3 rtic in the neighbourhood of (zo> «^o)* 
has a solution 

2=«o+Pr(w— Wo)» 


This equation 


where r<2 since 


^ =0, when w=Wq, 


X 
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The solution of (A) corresponding to the value of p which becomes infinite 
for (2o» ^o) is therefore 

Thus Case (ii) always leads to a solution which has a branch point at ;:o> 
ix. a movable branch point. This leads to the first necessary condition for 
the absence of movable branch points, namely : 

The equation w)=0 has no solution zv=^^(z) such that D(z, rc)4=0. 

13‘4. Case (iii). — The left-hand member of the algebraic equation 

D(z, 7c)=0 

IS a polynomial in w with coefficients which are analytic in 2 :. Let w~7j(z) 
satisfy this algebraic equation, then rj(z) ceases to be analytic only at the 
singular points of />(s, w) and possibly at a limited number of other points. 
Let these points, which are fixed, be excluded in what follows. 

The equation 

F(Z, IJ, p)=.-:-0 

has at least one multiple root in p, say p^m ; let it be of multiplicity A. On 
the other hand, for general values of w, the equation 

F(z, w, 

has m distinct roots. Let those roots which become equal to one another 
and to when w—rj be 

Let z be fixed for the moment and let w describe a small circuit around 
the point rj corresponding to the value of chosen. On the completion of 
this circuit, pi returns cither to its initial value or to one of the values 
P 2 , . . p^- After a(<A) complete circuits have been described, qji returns 

to its initial value. Let the sequence of values assumed by jh during this 
process be 

Pi, P2., . • Pa, Pi ; 

this sequence is said to form a cycle of order a. 

Thus pi, regarded as a function of w, has a branch point of order a — l 
at w=7) ; write 

ZV —T] ~ W^y 

then Pi becomes a uniform function of W. Hut pi=~u} when w—tj, and is 
bounded when w is in the neighbourhood of rj. Therefore is developable 
in the Maclaurin series 

r«i 

whose coefficients depend upon z, and which converges when z takes non- 
singular values and W is sufficiently small. Let q. be the first of the coefficients 
which does not vanish identically, then 

k ifc + l 

Pl=ro4-C*{a»— ij(2)}a+C*+i{lO-T,(z)}‘a + . . ., 

and thus w—7){z) satisfies the differential equation 

d{w—rj(z)} diq / M- , , / , 

— ^ =ro-^+Ci.{a>-7j(2)}a+q. + i{K)— lj(2)} a + . . .. 

13*41. Ck)ndition for the Absence of Branch Points in Case (ii).— In the 

particular case a=l, the right-hand member of this equation is analytic 
(except for isolated points) in z and in W’—7j{z) ; the equation then has an 
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analytic solution. If, however, a>l, the right-hand member is non-uniform 
and then p is said to have a branched value. Consider first the case in which 


identically. 

excluded. 




dr) 

dz 


drj 


The isolated values of z for which m and are equal are 


Let 


ro — ^=ao+«i(2— 2o)+a2(z— 2o)^+ • • • (ao4=®)> 

2o)+Cr(®(2_2^j)2 4 . . . . {r>k), 

then if, as before, 


w—r)(z) — W°-y (a > 2 ) 

dW 

aWa-l + • • • 

2 o)+C*:®(z— Zo)^+ • • • 

+{c*+i(«)+C* + i<»(2-2V>)+C^ + i(2)(2-^)2+ . . . 

and the right-hand member of this equation is analytic for sufficiently small 
values of 20 Consequently 


dz 

dW 


^ i+higher terms, 


]|( 2 - 2 o)“|. 


and this equation has a unique analytic solution of the form 

z-Zo^K(W). 

On inverting, this becomes 

and the original equation has a solution 
( 1 )® 

w=r){z) +Pi|(2:— 2:o)«j 

=-Ij(z)+Po|(z-Zo)“| 

( 13 ) 

=rj(2)+(2-2o)|yo+yi(z— Zo)»+y 2 (z- 2 o)“+ . . . 

Thus there is a parametric branch point whenever the equation 


w- 


dz 


is not satisfied identically. A necessary condition for the absence of para- 
metric branch points is therefore : 

If p—Wiy ^2, . . . are multiple roots of F(z, rjy p)= 0 , and correspond to 
branched values of p, then 

dr) 

identically. 

Consider further the condition that 


m 
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identically. The equation now becomes 
dW 

+K+i<0)+c*+i<»(2-^)+Ct+i®(2-2«)2+ . . . . . .. 

One solution is obvious, namely W =0 or 

w=r}(z). 

It is the Singular Solution of the equation, which has arisen as a root of the 
p-discriminant. 

There may possibly be other solutions ; this possibility will be considered 
{a) when a— 1>A:, {h) a— 1<A:. 

When a— 1>A;, let a—l—k+r; the equation may be divided out by 
and becomes 

dW 

aFF^ d'terms in W and (z—Zq)* 

ctz 

where r>l and when So is not one of the fixed singular points of 

the equation. Thus 

an equation having the analytic solution 

2— 20+Pr + l(W^)» 

which in turn leads to 

ir=Pjj(2-2oyVij, 

and thus the solution of the original equation is 

» =’?(2) +Po| ( 2 -2i)y H 


and since r>l this solution always has a movable branch point. 
Alternatively, when a— l</<r, let 

^=rra+.9 — 1 

After division by FFa-i the equation becomes 
dW 

a ==c^(o)fp'«_|_higher terms. 


(^> 0 ). 


In this case is an analytic function of W and z —Zq, and therefore there 
is an analytic solution 

W=F^(z-Zo). 

If A‘>0, an obvious solution is W =0, and by the fundamental existence 
theorem it is the only solution reducing to zero when z~Zq, Thus the 
singular solution 

W~ 7 )(z) 

is the only solution when 5>0. 

If 5=0, there exists the analytic solution 


and therefore the solution of the original equation is 

W'=''?(2)+Pa(2-2o) 

which has not a branch point at z^Zq, 

Thus the condition A;>a— 1 is ^necessary for the absence of movable branch 
points. 
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18’6. Case (iv). — In this case w==ri{z) is a solution common to the two 
equations 

D(z, w) =0, Ao{z, w) ==0, 

and the equation 

has a multiple infinite root. Of the roots pi, px of 

F{Zy w, p)=0, 

which become infinite when w^ri(z)y let pi^ p 2 > • • •» form a cycle of order 
a(>l) ; then pj, for instance, will be expressible in the form 
_ fc 1 2 

Pl-=^{w-7l{z)} ~a[cQ+Ci{w~7i(z)}a+C2{w-ri(z)}a+ . . .], 

where the coefficients c depend upon 2 ; and A: is a positive integer which has 
been so chosen that cq is not identically zero. As before, it is supposed that 
Zq is such that 

Let 

{w-^7^iz))=W^ 

so that the equation becomes 

or 


— -^fF*+®“^+higher terms. 

Since A+a— 1>0 this equation has a unique analytic solution 

Z—Zo^fjt^a(W), 

whence, by inversion, 
and therefore 

W =7/(2) 4 -Pa| (2 — 2 o)i 4 ^ 

Since A;>0, this solution has a movable branch point, and this is true 
even when a=l, and the expression for pj is one-valued. 

Hence a further necessary condition for the absence of movable branch points 
is that Ao{z^ w) and D(Zy w) should have no common factor of the form w-~y){z). 
The conditions thus obtained may be summed up as follows : Necessary 
conditions for the non-appearance of movable branch points are : 

(A) The coefficient Ao{z, w) is independent of w and therefore reduces to 
a function of z alone or to a constant (§§ 18*3, 18*5). The equation may then 
be divided throughout by Aq and takes the form 

ij"*+^i(2, a;)p“-i+ . . . ip)p4-0„(2, h))=0, 

in which the coefficients if/ are polynomials in and analytic, except for 
isolated singular points, in z, 

(B) If w^rj{z) is a root of D(z, w)— 0, and p^w(z) is a multiple root of 
F{z, Tj, p)=0, such that the corresponding root of F(z^ w, p)=0, regarded as a 
function ofw—7j{z) is branched, then 18*41) 
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((’) If t}ie order of any branch is a, so that the equation is effectively of the fonn 
d * 

~v(^)h 

then (§ 13-41) /c>a-l. 


13’6. The Dependent Variable initially Infinite. — To consider the possi- 
bility of the dependent variable becoming infinite at a branch point, let it 
be assumed that 


Make the substitution 


as 


so that 


w=W-\ 


and write 


as z-^Zq, 

p 

dz 


then the equation becomes 


In order that the coefficient of each power of P may be rational in W, the 
coefficient of P^ being unity, it is necessary (and sufficient) that w), 

i/f 2 (z, zv)f . . ., w) should be of degrees 2, 4, . . 2m at most in zv. 

When m~l, and this condition is satisfied, the equation simply reduces to 
the Riccati equation. 

Thus condition (A) of the previous section must be supplemented by 

(A') f/fr(Zf zv) is at most of degree 2r in zv. 

Now let D'(z, W) be the jP-discriminant of the transformed equation. If 
the discriminant D(z, zv) of the original equation has a factor zv—7]{z)y then 
D'(Zy W) will have a corresponding factor W ~l/r){z), and therefore, if con- 
ditions (B) and (C) are satisfied for the original equation, they are satisfied for 
the transformed equation. But, in addition to such factors, the discriminant 
D'{Zy W) may also contain W as a factor. More exactly, when condition 
(A') is satisfied, D{z, zv) is at most of degree 2m(m—l) in zv, but may be of a 
lower degree, say 2m{7n—l)—s. D'{z, W) will then contain the factor IF*. 

This last case has to be considered apart, and gives rise to special con- 
ditions for the absence of movable branch points.* If P, as deduced from 
the transformed equation and regarded as a function of W, has a branch 
point corresponding to W —0, then (condition B) P~0 when W =0. It 
follows that W must be a factor of the term IF~i). But since W 

is also a factor of the discriminant, it must also be a factor of the preceding 
coefficient W~^). 

It then follows, as in § 13*41, that the equation, when solved for P, gives 

i 

p =:Cj^io)W°- +higher terms, 


♦ The necessity for the special treatment of this case was first pointed out by Hill and 
Berry, Proc. London Math. Soc. (2), 9 (1910), p. 231. These writers give the equation 

,rn 

Vrhere m and r are positive integers prime to ^ne another and r<jn as an instance of the 
necessity of special conditions. The equation satisfies conditions (A), (A'), (B), (C), but, 
as the solution 

f r )~m/r 

“»=/(*)+<- I 

chows, it has a movable branch point, for which to is infinite. 
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being a constant, not zero. In order that this expression for P may 
give rise to a solution which has not a movable branch point it is necessary 
that 

/c>a— 1. 


The two new conditions which have been obtained may be formulated 
as follows : 

(B') If the eqitation is transformed by the substittUion and W is a 

factor of the discriminant of the transformed equation, then if P is a many- 
valued function of W, W must be a factor of the last two coefficients in the trans- 
formed equation, 

(C') If the order of a branch is a so that the equation is effectively of the form 

fjW ^ 


then A:>a—1. 

The conditions (A), (B), (C) and the supplementary conditions (A'), (B'), 
(C') are necessary, and are clearly also sufficient for the non-appearance of 
movable branch points. 

By adopting a line of argument not essentially different from that applied 
in § 12-5 to the case of the equation of the first degree, it is not difficult to 
prove that solutions of the equation 


p”'+>pl{z, w)p + lfl„(z, W)=0 


have no movable essential singularities.* This is true whether the equation 
has movable branch points or not. 


13*7. Equations into which does not enter explicitly. — Consider the 
case in which the equation is of the form f 

y(w)p+A^{w) .=::0, 

in which the coefficients A are polynomials in w with constant coefficients 
and the polynomial A^ is of degree not exceeding 2r. Further, let the 
equation be such that its solutions have no movable branch points. 

Now, except possibly for the point at infinity, the equation admits of no 
fixed singular points, for such singular points are singularities of the co- 
efficients A, and these coefficients are independent of z. 

Let w~<f){z) be any solution of the equation, then since the equation is 
unaltered by writing z+c for z, where c is an arbitrary constant, 

W~(f>{z+c) 

is a solution. Since it contains an arbitrary constant it is the general solution. 

Since, therefore, all solutions of the equation are free from branch points 
and essential singularities in the finite part of the 2 -plane, such solutions 
partake of the nature of rational functions. Consequently any solution, 
continued analytically from a point Zq along any closed simple curve in the 
z-plane, returns to its initial value at Zq, and therefore the point at infinity 
cannot be a branch point. It may, however, be an essential singular point. 

In the case of the Riccati equation, when z does not ap|>ear explicitly, the 
equation may be integrated by elementary methods. Let the equation be 

dw 

az 

where a^, a i, a ^ are constants ; the variables may be separated, thus 

du) 

= 02 :. 

* Painlev^, Lemons, p. 56. 

t Briot and Bouquet, J. £c, Polyt. (1) cah. 86 (1856), p. 199. 
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Let Pi and pj be the zeros of a,a>’4-aiK'+ao» then if Pj^^Pk 

dw 

ai{«>-Pi)(rv~pt) ~ ’ 

whence 

W — Pi 

w-p^ 

or if p,=pi 

C being an arbitrary constant in each case. 


18’8. Binomial Equations of Degree m. — Consider now the class of 
equations included in the type * 

(A) p*^+A{z, w)==Oy 

which is assumed to be irreducible. It is to be supposed that the conditions 
for the absence of movable branch points are all fulfilled. In particular, 
A (z, w) must be a polynomial of degree 2m at most ; suppose for the moment 
that its degree is less than 2m, and that it is ]iot exactly divisible by w. 
Write w=}V~^, then the equation becomes 

/ dW\*^ 

\dz) 

but here the term W^^A(z, W-^) is of degree 2m in W. On the other hand, 
if A(z, w) is of lower degree than 2m in w and contains the factor w, let a be 
such that w; — a is not a factor. Then, by writing w~a=W~''^ and proceeding 
as before, an equation is obtained which does contain There is thus 

no loss of generality in supposing that A{z, w) is exactly of degree 2m in w. 

Since (A) has equal roots if, and only if, A{z^ w)~Oy the p-discriminant 
is effectively A(Zy w). Let w —7f{z) be a factor of A (z, w)y then p ^0 is a root of 

p^+A(Zy 77 ) = 0 . 

First let the corresponding root of (A) be branched when w~r]{z). Then by 
condition B (§ 18-5), which here reduces to 



7j{z) is a mere constant. 

Secondly, suppose that the corresponding root of A{z, w) is not branched. 
Then A(z, w) contains either {w—rj(z)}^”* or {w~7](z)}^ as a factor. 

If {w—rj(z)}^ is a factor, the equation becomes 

+iir(2;)(zc —7j{z)}^”* —0 

and is reducible, contrary to supposition. If {w—rj{z)}”* is a factor and the 
remaining factor can be written as k{z){w—7)i{z)}”*, the equation is again 
reducible. Hence if [w—7i{z)}^ is a factor, any other factor w^r)i{z) can 
only occur to a degree less than m, from which it follows that the value of p 
corresponding to w—7]i(z) is branched and therefore 771 ( 2 ) is a mere constant. 

Consider first of all the case in which A(z, w) does not contain a factor 
{to— The equation may then be written in the form 

+ A^(«)n(ro =0, 

where Oi is a constant, and 

2Mi=2m, 


♦ Briot and Bouquet, FoncHons EUipHques, p. 888 ; for the simpler type see 

Briot and Bouquet, C. B. Acad, Sc. Paris, 40 (1855), p. 842. 
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and p may be developed in a series in which the leading term is 

Let fjuilm be reduced to its lowest terms and written then, by condition 
C (§ 18*5), 

ki^Oi — 1 

or 

Oi Oi 

since a,- >2. Hence 

Thus the problem of finding all possible types of binomial equations of 
the form 

p^+K(z)F{w )=0 

is that of finding sets of rational numbers ^ such that 


1 


But since 


^ X , 

m 04 


any fraction ^ which is less than unity is of the form ^ where a >2. 

There are six cases to consider, in which the equation is of a degree higher 
than the first, and irreducible. 

Type L — There is one factor whose exponent exceeds m. Let the 
remaining exponents (none of which can exceed m) be 

.... 

then m(^l — ^ 1 — ^- ) < wi. 


whence 


r-l< ^ + A + . . . +2 

aj a2 cij. 


since aj, a2, . . a,, are integers greater than unity. Hence r — 1, and thus 

the only possibility is that of two factors whose exponents are m+1 and 
1 respectively. The equation then is 
I. p^ -\-K{z){w 1 —0, 

where m is any positive integer. 

Type II. — Let pi — w, then if the remaining exponents are as before. 


whence 


w{l— “)+ . . . 


r-l--+-+ . . . +- 

ttj a2 tty 


Here arise two possibilities r=l and r=2. If r =1 the equation reduces to 
one of the first degree, viz. 

p +K (z){w —ai )(w —02) =0. 
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But if r=2, 

OLl 0.2 

whence aj —a 2 ~ 2 . The exponents are therefore m, Jm, Jm, and the equation 
is reducible unless m=2. Thus the only irreducible equation of this type is 
IL p^-\~K{z)(w—ai)^w—a2){tv—a^)~0, 

Types III.- VI. — All the exponents are now less than m. The only sets 

of numbers of the form ^ whose sum is 2 are : 

h i» i» iy t» h 

These give rise respectively to the four types of equation : 

III. p^ -]-K{z){w ~ai){w -~a 2 ){'w —a^){w—a^) ~0, 

IV. p^-\-K(z){w-~ai)^w—a2)^w~~a2)^~0, 

V. p^ -^K{z)(w —aiy'^(w ~a 2 )^{w ~a^)^ -~0, 

VI. p^-\-K(z){w —ai)^(w ~-a 2 )'^(w ~0, 

where, in all cases, ai, are distinct constants. 

Now return to the case in which the factor {zv~ri(z)}^ occurs. The 
equation can be written 

pm (z){w ~-ri{z)}^lL\{w ~0, 
and as before the condition 

must hold. But since, in this case, /Lq<m, ^H'i='>^y only possibility 
is that of two exponents pi and p 2 such that 

fii=r.p2^irn. 

But the equation is now reducible unless m- 2. The only possible equation 
of this type is therefore 

+K(z){w—7]{z)y^(w - a 2 )(w — Og) =0, 

where a 2 =t=^ 3 - T^is is a generalisation of Type II. , to which it degenerates 
when 7 ^( 2 :) becomes a constant Uj, distinct from a 2 and ag. 

These six types (including under Type II. its generalised form) exhaust 
all those cases in which the binomial equation 

p^-i-A(Zy zv)~0, 

where m>l and A(Zy w) is exactly of degree 2m in w, have solutions free from 
movable branch points. 

Corresponding to each of the six main types of equation are equations 
in which w occurs to a lower degree than 2m, Such equations are obtained 
by the substitution W where w—ai occurs as a factor in A{Zy w). 

It may be verified that the following list of equations so derived is exhaustive. 
The type given is the main type from which the new equations are derived. 


Type I. , 

pm -\-K{z){w —a)^- 1 —0, 

+K{z){w -af' + 1 =0. 

Type II. 

-\-K(z){w — ai)2(«; — a 2 ) =0, 
p^ +JS'(2:)(m; ~ai){w — 02 ) —0. 

Type III. 

p2 -j- ~-ai)(w -~a2){w — %) =0. 

Type IV. 


Type V. 

+K{z){w — ai)3(w — 02 )^ ~0, 
p^ +K{z){w~aiY'^{w—a2)^~0. 

Type VI. 

p^ +K{z)(w —aif{w —a 2 Y = 0 , 
p^ +K(z)(w —aiY{w — a 2 )*'== 0 , 
p® +-K’(2 )(w — ai)*(a? —a2Y 



EQUATIONS OF THE FIRST ORDER 


315 


18*81. Integration of the six Types of Binomial Equations. — The equation 
of Type I. may be written in the form 

pm —«!)”*+ ^w — 

Let 




w~ai 

w—a^ 


then the equation is transformed into 


dt 

dz 


.(ai-"2) 


A(z), 


and therefore its general integral is 


^w—ao^ m j ' 


Consider now the most general equation of Type II., which may be 
p^={A{z)Y{w-ri(z)Y{w-a{){w-a2). 

Let 

w—a^ 

then the equation becomes 

1= ±M(2)[«l-7?(2)-{a2-^(2)}t2], 


which is a case of the Riccati equation. 

In the case where rj{z) is a mere constant, say rj, let 

the equation is then reduced to 

f^-=±iA(z){h-b,t^) 


and, so far as t is concerned, its integration involves only elementary quadra- 
tures. 

The integration of the four remaining types involves the introduction of 
elliptic functions. In these types there is no loss of generality in replacing 
K{z) by --1, for since each equation is of the form 

r = -^:{s)n(K— a,), 

the substitution 

\dzT^-K(z)(dz)^ 

leaves terms in w unchanged. Nor is there any loss in considering, not the 
main equation of any type, but any equivalent equation. 

Thus the equation 


i^) =(rc-ai)(w~a2)(w-as) 


can be taken to illustrate Type III. 

Type IV. may be represented by 

/ dw\^ 

(-J-) =(w-ffli)2(ie)-a2)2. 


dw 

dz 




Let 


(w-~ai){w—a2)=t^, 
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then, by differentiation, 

=(2w —Ui —a2)t^ 
az 

or 

Type V. may be represented by 
Let w~t^~\-aiy equation reduces to 

Type VI. may be represented by 

ai)*(a’ -azP- 

Let w~t^-\-aiy then this equation reduces to 
^ == J\/(f 3 +«! ~-«2)* 

Thus in every case the equation is reducible to one of the form 

where P^it) represents a cubic function of U This differential equation 
integrable only by means of elliptic functions. 

By a linear transformation, this equation may be brought into the form 
whence / = ^(a:-ta, g,* where a is an arbitrary constant. 


Whittaker and Watson, Modem Analysis y § 20-22. 
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/ NON-LINEAR EQUATIONS OF HIGHER ORDER 


14T. Statement o! the Problem. — The study of the uniform functions 
defined by differential equations of the first order, certain aspects of which 
were treated in the precedin^jj two chapters, may be regarded as fairly com- 
plete, and does not present any very serious analytical difficulties. The 
comparative simplicity of this investigation is accounted for, at least in the 
case of equations which involve p and w rationally, by the absence of movable 
essential singularities. In the case of equations of the second and higher 
orders, even of a very simple form, movable essential singularities may arise, 
and add greatly to the difficulty of the problem. 


To take a simple case, the equation 

dhv dw Y 2 m )~1 
dz^Xdz) ' 

has the general solution 

ze— tan{log (Az—B)), 
where A and B are arbitrary constants. 

As z tends to B/Ay either in an arbitrary manner, or along any special path, w 
tends to no limit, finite or infinite. In fact an infinite number of distinct branches 
of the function spring from the point B/A^ which is both a branch point and an 
essential singularity. As this point depends upon the constants of integration, 
it is a movable singular point. 


The problem thus arises of determining whether or not equations of the 
form 


(A) 


dz^ 


^F(z, w, p) 


exist, where F is rational in p, algebraic in w, and analytic in z, which have 
all their critical points (that is their branch points and essential singularities) 
fixed.* 

An obvious extension is to the more general equation of the second 
order 


F(z, w, p, q)=0 

but this generalisation is not at present of any great interest. 



* Picard, C. R, Acad. Sc. Paris, 104 (1887), p. 41 ; 110 (1890), p. 877 ; J. de Maih. 
(4), 5 (1889), p. 263 ; Acta Math. 17 (1893), p. 297 ; Painlev^, C. R. 116 (1893), pp. 88, 
173, 362, 566; 117 (1893), pp. 211, 611, 686; 126 (1898), pp. 1185, 1329, 1697; 127 
(1898), pp. 541, 945; 129(1899), pp. 750,949; 133 (1901), p.910; BuU. Soc. Math. Francs 
28 (1900), p. 201 ; Acta Math. 25 (1902), p. 1 ; Gambier, C. R. 142 (1906), pp. 266, 1403, 
1497 ; 148 (1906), p. 741 ; 144 (1907), pp. 827, 962 ; Acta Math. 88 (1910), p. 1. 
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1411. The General Solntion as a Function of the Constants of Integration. 

— In the case of equations of the second order, it is important to dis- 
tinguish between the various modes in which the constants of integration 
may enter into the solution. The fundamental existence theorems show 
that when the critical points are fixed, and 2: is a non-critical point, the 
solution is completely and uniquely specified by the knowledge of the values 
Wq and Wq which the dependent variable w and its first derivative w' assume 
at the point Zq. The solution may thus be regarded as a function of rco 
and Wq whose coefficients are functions of 2: —2:0. 

Three cases may arise, as follows : 

(i) The solution may be an algebraic, or in particular a rational, function 

of equivalent pair of constants of integration ; thus, for 

instance, the equation 

xv" 

has the general solution w~u' ju, where w is a general solution of the linear 
equation of the third order 

u'" —q{z:)u. 

Since u is of the form 

U =AiUi +^ 2^2 +^ 3 %. 

where Wi, U2, form a fundamental system for the linear equation, and 
Ai, A 2, A3 are arbitrary constants, the general solution of the equation in 
w is 

WJ = — i- 

Ui -{~0U3 

and is a rational function of the two constants of integration, B and C. 

(ii) The general solution is not an algebraic function of two constants of 
integration, but nevertheless the equation admits of a first integral which 
involves a constant of integration algebraically. In this case the general 
solution is said to be a semi-transcendental function of the constants of 
integration. Thus the first integral of 

w" -\~2ww' ~~q{z) 
is 

w' +w^=fq(z)dz+A, 

and depends linearly upon the constant A. The general solution is therefore 
a semi-transcendental function of A and the second constant of integration. 

(iii) Neither (i) nor (ii) is true. The general solution is in this case said 
to be an essentially-transcendental function of the two constants of integration. 

Only those equations which come into the last category can be regarded 
as sources of new transcendental functions, that is to say of functions distinct 
from the transcendental functions defined by equations of the first order with 
algebraic coefficients. 


14*12. Outline of the Method of Procedure. — The equation (A) may be 

replaced by the system 

( dw 
dz^P’ 

^P=F(z,w,p), 

or, more generally, by a system of the form 

dw 


(B) 


dz' 
du 
dz ~ 


^H(Zy IV, u), 
K(z, w, u). 
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It is convenient to suppose, for the moment, that H and K are functions 
of a parameter a, which are analytic in a throughout a domain D of which 
a=-0 is an interior point. The following lemma will be found to be of import- 
ance in all that follows. If the general solution of the differential system is 
uniform in z for all values of a in D ej cept (possibly) a— 0, then it xvill be uniform 
also jor a — 0. 

For let w(z, a), u(z, a) be that pair of solutions of the system which 
corresponds to the initial conditions 

u^Uq. 

Let C be a closed contour in the ^;-plane, beginning and ending at Zq, on which 
Woi^) and Wo(^) ^^re analytic, w^here 

Wo(z) = K'(2, 0), U^(z) 0). 

Then if the functions w(z, a) and u(z, a) arc developed as series of ascending 
powers of the parameter a, thus 

a)=-teo(2)+at£,’3(;:)+a%’2(2)-f * • 
u(z, a)=~UQ(z)-fau^(z)-^a‘^U 2 (z)-}- . . ., 

these series will converge for values of on C and for sufficiently small values 
of I a (. Let zv,,(z) increase by A\, as 2 ; describes the circuit C\ then 

00 

^ kpa^~0 

V — O 

for 0<| a |<a^, and consequently 

/.V--0 

for all V, It follow's that rco(c), and in a similar manner w-o( 2 :), 

Ui(z), . . . are uniform.* 

The method to be adopted breaks up into two distinct stages. First 
of all a set of necessary (*onditions for the absence of mo\ able cTitical points 
is obtained. I'hen a comprehensive set of equations which satisfy these 
necessary conditions is derived, and it is shown, by direct integration or 
otherwise, that the general solutions of these equations are free from movable 
critical points, thus proving the sulliciency of the conditions. In order to 
obtain the set of necessary conditions, a parameter a is introduced into the 
system (R) in such a way that the new system has the same fixed critical 
points as (B) and, in addition, is integrable when a -O. The functions 
zvQ(z)f Wi(z), . . ., ^ 0 ( 2 ), Wj( 2 ;), . . . are determined by quadratures ; the 
conditions that their critical points are all fixed are necessary conditions for 
the absence of movable critical points in the given system. 

Let 

U==g(Zo, ZVo) 

be a pole of one or both of the functions H(zQy zjvq, u), K(zq, u). There 
is no loss in generality in supposing g(z, zjo) to be identically zero, since 
U'~g{Zy zv) could be replaced by a new variable IJ , This being the case, the 
system (B) may be written as 

’w)+uHi(z, zju)+ . . ., 
du 

=Kq(z, vo)+uKff^z, M))+ . . 

where one at least of the numbers n is greater than zero. 

* It would be sufficient to know that aj( 2 , a), «(z, a) are uniform in z for an infinite 
sequence o^, ag, . . . of values of a, having a=0 as a limit point. 
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First suppose that 7n<n-f-l> where n is greater than zero, and introduce 
the parameter a by writing 

2 ;= 2 Q-fa"+iZ, u—aJJ, 

then the system becomes 

[j7»g =Ko{zo, wo)+0{a). 

Except possibly when a=0, this new system has fixed critical points when 
those of (B) are fixed. When a— 0, it becomes 


and this system has a solution of the form 

1 

lJ=={{n+l)KoZ+Ar^~K 

where A is an arbitrary constant. The solution of the system when a— 0 
has therefore a movable branch point, and in consequence of the lemma 
cannot have fixed critical points when a4=0. The system (B) therefore has 
solutions which have movable critical points when rn<n+l* 

Suppose, on the other hand, that m>n+l- It is sufficient to suppose 
that w-fl, allowing at the same time the hypothesis that Ko{Zy w) and 
possibly others of the functions K(Zy w) may be identically zero. Write 

z—Zo+a^Z, u=aU, 

then the system becomes 

lu”>^^Ho(Zo, w)+0(a), 

] «>)+0{a); 


if 


ffo(2o> to)=ri(w), W>) =«(«’), 


the system reduces, when a=0, to 

17*^ =,(».), 

U-.f 

This new system may be integrated by quadratures ; in order that the 
original system may have no movable critical points, it is necessary that the 
branch points of the solutions of this reduced system should be fixed. 

This condition, when applied to all the poles of ar, u) and K{z, o), u) 
of the form u=g{z, w) or w~h(z)y and to the values u=co and w—oo , gives 
a set of conditions which are necessary for the non-appearance of movable 
branch points in the general solution. The same process must also be 
applied to any values u—g{z), w=h{z) which render H or K indeterminate, 
as well as to the singular points of H and Ky should any occur. 


14*2. Application of the Method. — Consider the equation 
(C) ^ =R{z, w, p). 
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where i? is a rational function of w and p, with coefficients analytic in z. It is 
to be supposed that R is irreducible and therefore expressible in the form 


R(z, IV, p) -- 


_P{z, w, p) 


^ w, pY 

where P and Q are polynomials in p with no common factor. 
The equation is equivalent to the system 

(dw 


- R{z, w, p). 


In this case m is zero ; if R were to have a pole p~g{z, w), the condition 
could not be satisfied. Hence if no movable critical point is to 
appear, R can have no such pole, and must be a polynomial in p ; let it be of 
degree q. 

But (C) is also equivalent to the system 
f dw 1 
\ dz~u' 


-u^R(z, w, u~-^)—Ro{z, w)-{-uRi{Zy w)+ . . . 


In this case m— 1, n=q — 2, and thus the inequality w>n+l leads to the 
condition that q is at most 2. Consequently, if the general solution of (C) 
has no movable critical points, it is necessary that it should be of the form 


=L(3, w)p^+M{z, w)p+N{z, w), 


in which L, M and N are rational functions of w, with coefficients analytic 
in z. 

Now let 

z~ZQ-\-aZ, w~aW, 

then (D) is equivalent to a system which reduces, when a=0, to 

dZ ~~u* 

^ ^-L(zo,W), 

and this system is equivalent, in turn, to the equation 




It is thus necessary, in the first place, to determine explicitly those equa- 
tions of the form 

(E) 

whose solutions have only fixed branch points. 

14*81. The First Neoessary Condition for the Absence of Movable Oritioal 
Points. — The first step is to show that the function l(w) has only simple poles ; 
let w=Wi be a pole of order r. Since this pole may be made to coincide with 
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the origin by a translation, which does not alter the form of the equation, Wi 
may be taken to be zero. The equation is then equivalent to the system 


dw 

dz 

^=p^-'{k+0{w)). 


where A: is a constant. Write 


then the system becomes 


w —aW, p —a^P, 




When arranged in ascending powers of a, the solution of this system is 

W,' log (|±P+0(.'), 


where 


r-_, 

^ Po*’ 


and f>l. Thus when r>l the critical points are certainly not fixed. 
When r=l, the system becomes 

(?-p. 


dz 

di ““ W 


+ 0(a) 


when a=0, this system has the solution 

1 

W=^(Az+BY^ when A;+l, 
or W when A; =1, 

and this solution has a movable branch point except when 

A;=l + ^ or A:=I, 
n 

where n is an integer, positive or negative. 

Now the equation 

may be integrated once ; the first integral is 

At any pole, w =wJi, l(uo) is to have a principal part of the form 


Wl, 

W—Wi 


and therefore contributes a factor (to— to the expression Let 

V be the least common denominator of the exponents of all such factors, then if 

(F) p''=<f>{tv\ 
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<l>(w) will be a function having no singularities other than poles in the finite 
part of the plane. The transformation shows that it has, at most, 

a pole at infinity and is therefore a rational function. Thus the problem 
is made to depend upon the question of determining those equations of type 
(F) whose solutions are free from moveable branch points ; this question was 
disposed of in § 13-8. Now (F), on differentiation, becomes identified with 
(E) if 




and thus the knowledge of the types of equation (F) which have no movable 
branch points leads to the conclusion that l{w) must be either identically 
zero, or of one of the following types : 


Type I. 

. III. ^^=2, 

„ IV. e-=3, 


= ^ Zla, + u, + w -a., + w- a], ’ 


V. 

l(w) 

3 

= * + 


-j 

i 


W—Ui w 

— ^2 

zv 

VI. 1^-6, 

l(w) 

A 

« . + 


+ ' 



w—ai w 

— 

w 

“«3’ 


The constants ai, a^y ci^, may have any values, any one of which may be 
infinite, and are not necessarily all unequal. Type 1 1. is omitted, as for the 
present purpose it may be regarded as a degenerate case of Type III. 

The manner in which l(w) arose from L(Zy iv) leads to the conclusion that 
a necessary condition that solutions of the equation 

^ =L(z, w)p^+M{z, w}p-\-N(z, w) 


may be free from movable critical points is that L {z, iv) should he identically 
zero or else belong to one or other of the five main types enumerated above y where 

regarded as f unctions of z. 


14*22. The Second Necessary Condition for the Absence of Movable Critical 
Points. — The next step taken is to show that the poles of M(Zy w) and 
N{Zy w), regarded as functions of w, are simple, and are included among 
the poles of L(Zy rv). Let w=^h(z) be a pole of orders ofM(2;, w) and a pole 
of order k of N(Zy w). Since the substitution W —w — A(s), while not essentially 
altering the form of the equation, changes the pole in question into W =0, 
it may be assumed that h(z) is identically zero. The equation may then be 
written in the expanded form 

where, if w=0 is a pole of L{z, w)y is a positive or negative integer distinct 
from 0 or 1 ; if w=-Q is not a pole of L(z, w), then n — \. 

Make the following transformation : 

w ~aWy z ~Zq +a^Z, if /c < ~ 1 , 

or w=aWy z~ZQ+a^^^'^^'>Zy if A:>2;™1, 

p^dW 

dZ' 


and write 


Mo==M(s 6), No=N{zo). 
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Then 

“ ^)+ W + k<2j-l, 

<|Z2 ~ ppV n '”*’ 

The third of these equations effectively contains the other two when 
a=0, on the supposition that Mq or Nq may be zero. Now the equation 

dZ^ W\ n/'^ Wf 


d^W 

pi/ 

dZ^ 


d^W 

pi/ 

dZ^' 


d^W 

pi/ 

dZ^ 



in which, whenMo=0, 2ji'~l is to be regarded as a symbol standing for the 
positive integer k, and therefore 2j is an integer not less than 2, may be 
replaced by the system 


rdW W 

p“ v(j — i +Mou +NoU^ ) 


dW 


=uWi-K 


Now assume, in the first place, that j>l, then since n is an integer, i=t=~- 
Moreover, Mo and Nq are not both zero, from which it follows that the equation 

NqU^ +MoU ^ =0 


has at least one non-zero root, say w=tii, a constant. Then u—Ui is a par- 
ticular solution of the first equation of the above system. But the second 
equation of the system, which becomes 


dZ 

dW 


=UiW^-\ 


has then (since J>1) a solution with a movable branch point, and conse- 
quently the general solution is not free from movable branch points. Thus 
the possibility j>l, and similarly the possibility A:>1, must be ruled out. 
Thus iiM{Zy id) and N(z, id) have poles w —h{z)y these poles are simple. 

Now assume j==/c=n~l, that is to say, suppose that W =0 is a simple 
pole of M{Zy id), or of N(Zy id), or of both, but not a pole of L{Zy w). Then the 
reduced equation is 

d^W^MoP+No 
dZ^ W ’ 


and is equivalent to the system 

[dW 

dZ'^u^ 

du _ u(Mo+Nqu) 

M~~ w • 

This system in turn becomes, on replacing u by aw, Z by oZ, 

(dW \ 
dZ'^u* 

du at^Mo +aNoM) 

dZ W ’ 
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when solved for W and u in series of ascending powers of a, with coefficients 
which are functions of Z, it has the solution 

fV==Wo+-'^^-hO(a), 

«o 

M=«o-aMoMo^ log (»r„+?^-‘»)+0(a2), ifMo+0, 

or u=tio—a^Notio^ log (lVo+^ ^®)+0(a3), ifMo=^0. 


Here the solution has a movable critical point, so that the only possibility 
which remains is that expressed by 

w=j=l, j=^k=h 

that is to say w—h{z) can only be a pole of 3/(2;, r£)) or of N(z, w) if it is 
also a pole of L(z, w). Thus the poles of M(z, w) and N(z, tv) are simple, 
and are included among the poles of L(z, w). 

Now, on referring back to the Types I.-VL, it will be seen that L(z, w) can 

be written in the form where D(z, zv) is at most of the fourth degree 

I)(z, w) 

in w, and A(2;, w) is at least one degree lower than D, M and N can therefore 
be expressed in the forms 

'D{z,wy D(z,wy 

where fx and i^are polynomials in w whose maximum degree is to be determined. 
Let D{z, w) be of degree 6 in 

In equation (D) write w = then that equation becomes 


M(z, w)- 


dW 

dz^ 


( dlV \‘ 

{ 2 W-L{z, ) +3/(2;, ~W^^N(z, lF“i) 


dW 


If the numbers a which occur in the expressions for L{z, xv) in Types I.~VI. 
are all finite, then {2W ~L{z, W~^)}W~*^ will be finite (or zero) at W =0. Con- 
sequently W =0 cannot be a pole of 3/(2;, W~^)ot of W^N{Zy from which 

it follows that the degree of fji(z, zv) in zv is at most 8, and that of y(Zy zv) at most 
8 -f 2. If, on the other hand, L{z, zv) is either identically zero or of a degenerate 
type, in which one of the numbers aj, a2, <14 has been made infinite, 

then W =0 is a simple pole of {2W ~L(z, W-^)}W~^j and therefore may be a 
simple pole of M{z, W-^) and of W^N(z, W -^). In this case fx(z, zv) and 
y(z, zv) are of degrees not exceeding 8+1 and 8+8 respectively. 

Thus, in general terms, the second necessary condition for the absence of 
movable critical points is that if D{z, zv) is the least common denominator of the 
partial fractions in L{z, zv) and is of degree 8 in zv, then M{z, zv) and N(z, zv) 
are respectively eocpressible in the forms 

p(z, zv) v(z, zv) 

D(z, zv)’ D{z, zvY 

zvhere p and v are polynomials in zv of degrees not exceeding 8+1 and 8+3. 


14*3. Reduction to Standard Form. — It has been seen that if the solutions 
of an equation of the second order have no movable critical points, the 
equation is necessarily of the form 

where L{z, tv) is either identically zero, or of one of the five main types 
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enumerated in § 14 * 21 . To simplify the form of L{z, w) make one or other 
of the following transformations : 

(i) If L{Zy w) has only one pole, w~ai, write W ~ — ~ — , 

w — Ui 

(ii) If L(z, w) has two poles, w=au write 

W—Ui 

(iii) If L(z, w) has three poles, 03, or four poles, w~~ai, a^y Og, a^y 

write 




ai — 03 w — ^2 


a 2 “% w~ai 

The equation is then transformed into one of the type 

/dW\^ dW 

in which A(z, W) has one of the following eight distinct forms : 

1 


1. 0, 

m- 


11. 




111 . 


mW 
1 


(m an integer greater than unity), 


IV 1 

2 W^W-l’ 


. 3 U 


hi 


vu. 


2n 

s\w 

2 , 


w-iy 

1 


sw^ 2 (w-iy 

, ..M 

[W^W-l ' W-^tjY 

Of these forms iii. arises from Type I. ; ii., iv. and viii. from Type III. ; 
V. from Type IV. ; vi. from Type V. ; and vii. from Type VI. 

In viii. 


... Ip , . 




— ^3 ^2 — 


(I2 — ^"3 ^1 — ^4 

This quantity may be a constant, or it may depend upon 2. In the latter 
case it is taken as a new independent variable Z. 

14 * 81 . Case i. — In Case i. L(Zy w) is identically zero ; the second set of 
necessary conditions (§ 14 * 22 ) shows that the equation is of the form 

(G) ^ -l-C(z)wS-i-D(z)w^+E(z)w+F(z). 

But nothing has been found which would immediately settle the question 
as to whether solutions of this equation are, or are not, free from movable 
critical points. In fact, the conditions which have been found are necessary, 
but by no means sufficient. The investigation has thus to be continued to a 
further stage, though without any essential alteration in the method. 

W 

Let w — — , z=ZQ+aZy 

a 

then the equation becomes 

d'^ W dW 

dZ^ +C(zo)W^+Oia)y 


* In the case of Type V. it is more convenient to write 

a^—a^w—ai 
a,— a, 


W= 
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and, when a=0, this equation is equivalent to the system 

fdw _ vn 

dZ ~ u ’ 


I du 
\dZ 


=^{2—a^u—CoU^)W, 


where ao=A(z^J), Cq=C{zo). When the reduced equation 

dm ,,,dW 

dZ^ dZ 


has the first integral 




where y is the constant of integration ; its general solution is uniform. Let 
Co=j=0, then if W is replaced by W{—c{z))~\, c(z) is replaced by —1 ; it may 
therefore be supposed, with no loss of generality, that Co = — 1. The system 
may now be written 


where 

Write 


fdW _ W2 

J dZ ““ w ’ 

h-{~k—aiy, hk—2, 
u=h-\-av. 


then if h=k the system becomes 


f dW _ 
dZ ~h~\-av 


dv 

dZ 


==av^W, 


and this system has the solution 

+»<’»• 

v~C 2 -~a,C 2 ,^h log (Z— Ci)+0(a), 

where Ci and C 2 are constants of integration. But this solution has a movable 
critical point ; the supposition h-~k must be rejected. 

On the other hand, if h^k, the system becomes 

(dW_ TF2 
dZ h -\-(xv 

~ =(fc-fc+ai;)r;^F. 

and now the solution is 

Z ‘t, 

i;^C2(Z-Ci)2*-^*+0(a). 

The movable singular point Z—c^ will be a branch point unless 2—h^ is an 
integer n, positive or negative (but not zero since h^—2 implies the rejected 
possibility A—/?). Thus 
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and similarly 
and therefore 


A:2=2~n', 

(2-n)(2-n')=A2A;2 

=r4. 


The only three distinct possibilities are 

i. 2— n=l, 2— n'=4, 

ii. 2—n——\, 2— n' = ~-4, 

iii. 2-~w=— 2, 2— n'==—2, 
and these correspond respectively to 

i. A=rlil, A:=i2, 

ii. h=±i, 

iii. h—±i\/2y k=Ti\/2, Oq—O ; 

in each case either all the upper signs, or all the lower signs are to be taken. 

The case ao = +8 is deducible from the case — S by reversing the sign 
of Wi and is therefore not distinct from the latter case ; in ii. the transforma- 
tion w=±i'Wi results in changing C(z) from —1 to +1 and in changing 
into — 1 . Now since Zq is arbitrary, any relation such as 

ao=^(zo) = — 8 

holds for all values of and thus A{z) is constant. 

When A^Oy C=|=0, if W is replaced by Wy/(2jC)y C is replaced by 2 ; if 
A=^Oy C~Oy and W is replaced by —2WIAy A is replaced by —2. 

To sum up, if in Case i. the general solution of the equation is free from 
movable critical points, it is necessary that the equation should be 
reducible, by a substitution of the form 

w=X(z)W, 

to an equation in which A{z) and C(z) have the pairs of constant values given 
in the table : 


(a) ^=0, C=0. (b) A = -2y C=0. 

(c) A = -8y C=-l. (d) A = -ly C=l. 

(e) A^Oy C-2. 

The more general transformation 

w=X(z)W+fx{z)y Z^<f>{z) 

does not alter the main features of equation (G), which becomes 


d^W 

dZ^ 


~~\aXW+Aij.+B 


2A'_£;) 

A ■ 


W2 { Vim Tiy A") w 

+{-4A'+8CA^+DA}^72 "^~A — — A 3^ 


-\-{A^fi^ -{-Bfx' -fF —ft"} , 

where dashes denote differentiation with respect to z. Particular forms of 
this transformation will be of use in the sections which follow. 


14*811. Sub-case i(a). — When A—C=0, let A, ft and v be chosen to satisfy the 
relations 

A ^ 
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When D is identically zero, the equation is linear ; this simple case will be put aside 
and D supposed not to be identically zero. Then A, ^ and ^ are determined by 
quadratures, and the transformation 

«, = A(2)W-f,i(z), Z=0(2) 

brings the equation into the form 

d^W 


where S(z) is expressible in terms of E and F, 

To determine whether the solutions of this equation are free from movable 
critical points or not, let 

W^a~W, Z=:a+au, 
where a is an arbitrary constant. Then 
d*V 

^ ===6F2-fa*5^(a) + aSti5'(a)-f-ia*M*5"(a)+0(a’). 


This equation in V has a solution which may be developed in ascending powers of 
a, thus 


where 


F=D4-a*no4-a*ni-f 




T I 


(r==:0, 1, 2, 8). 


When r>4 the recurrence equation is more complicated; fortimately it will be 
sufficient to proceed only as far as r =2. 

The first integral of 

is 

where h is the constant of integration. The general solution is therefore 

t)= (M-fc, 0, A). 

where k is the second constant of integration. 

Now consider the homogeneous equation 

v/ 0 , h)Vr=^0 ; 

its general solution is 

where Cj and Cj are constants of integration. The non-homogeneous equation 

< - 12'f' (M - A, 0. h)Vr - S^'\a) (r =0, 1 . 2. S) 

r I 

can now be integrated by the method of Variation of Parameters ; its general 
solution is 

Vr = UAu){uf ' +2f } + 


where 


Now 




I7,'(u) = u'luf '(u -A) +2f (u -A)}. 

Z4s T I 




'(« — A) +2 If (m — A) = 


-2A 

(u-A)» 


+0(u— A), 
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and therefore, on integrating to obtain Ui and a term in log (u—k) will appear 
when r --2. It follows that if the solution is to be free from movable critical points, 

But a is arbitrary, and therefore 

5"(Z)-0, 

from which it follows that S(Z) is of the linear form pZ+q. 

Thus if solutions of the equation of sub-case (a) are free from movable critical 
points, the equation is reducible to the form 

dhii 2 , , 

az^ 

By trivial changes in the variables, this equation may be brought into one or other 
of the three standard forms 


(i) 

dhv 
dz^ ~~ 


(when p=f/— 0), 

(ii) 

dhv 

dz^ 


(when p=r=o, (/=1=0), 

(iii) 

dhv 

dz‘^ 

- 6W“-(-2 

(when p=(:^0). 


Of these forms, the first two may be integrated by elliptic functions, giving 
respectively the uniform solutions 

W— ^(Z~ky O, //), W-r ^{Z—ky 1, h), 

where h and k are arbitrary constants. The solutions are thus semi-transcendental 
functions of the constants of integration ; they have no movable critical points, 
but do have movable poles. The third equation is not integrable in terms of 
elementary functions, algebraic or transcendental ; * its general solution is in fact 
an essentially transcendental function of two constants. It is therefore to be 
regarded as defining a new type of traiivScendent, which is, in fact, free from movable 
critical points. The study of this equation will be taken up, in greater detail, in 
§ 14*41. 


14*312, Sub-CftSC i(b). — When A— —2 and C=0, let A — 1, (p~~z and 

2/x'-2D/x f F. 

The equation then takes the form 

d^W dW dW 

dz^ dz dz 

Let 

W=a~hv, Z^zo-haz, Q{Zo)=-Qo: 

then the equation becomes 

and in this form may be satisfied by 

w=^xvQ-\-aWx-\~o-W2-{- . • 


where 




From' these relations it follows that 




^2c(2-«)__ j 


* That is, the exponential, circular and elliptic functions. In future the term classical 
iranscen di nts will be used to signify the class of elementary transcendents and trans- 
cendents defined by linear differential equations. 
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where a and c are arbitrary constants, and 

But 

Po'^o' + Qo^o * = FoC -f (Qo ~ Po)'^o S 

and since possesses a double pole, the twofold integration which the expression 
for w-i involves will lead to a logarithmic term, depending upon a unless P(Zq) =Q(Zq) 
for all values of Zq, that is P{z) and Q( 2 ) must be identically equal. 

The equation is thus reduced to 

dz^ dz (dz ) 

It is now integrable, its first integral is 


dw . „ 

dz 


where 


du 

dz 


=P(z)u-j-S(z). 


This first integral is of the Riccati type, the singular points of the function u are 
fixed, and therefore the general solution has fixed critical points. 

An equivalent form of the equation is 

dW 

dz^ '' 

for this equation has also the first integral 

dw 


dW dW 

+q(zf^+q'{z)W, 
dz dz 


dz 




where 

w — W~^q, u — lq^ — iq\ 

The general solution is a semi-transcendental function of the constants of 
integration. 

14*813. Sub-case i(c). — When A = ~3, C— — 1, the typical equation whose 
general solution has only fixed critical points is 


dZ* dZ 


The general solution is 


W==- 


IV3 45(Z)j 

dZ ) 

1 du 
u dZ' 



where u (Z) is the general solution of the linear equation of the third order 

u'"=^q(Z)u" ; 

it is therefore a rational function of the constants of integration. 

14*814. Sub-case i(d). — When ^ = -i, c=i, let 

A-1, .^-2, 

3^:4 -f Z> = - -f 8R = 3P(z), 

then the equation takes the form 

Solutions free from movable critical points arise in five distinct instances, as follows 
1° R(2)=:P'(2)-2P*(2), 6Xz)==0. 

The equation may be written 

^ =_a,^ 4.0,3 +P(2)|8^ 4«,3|4{l>'(z)-2P»(z)}ic ; 
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its solution is arrived at by the following steps, let 
u' . v' 

u “ * ’ •v/(4r»-l) “**’ 

then 

W^v'lv, 

where dashes denote differentiation with respect to z. By writing 

w=^<f>'(z)W, Z=^( 2 :), 

where 

the equation is brought into the standard form 

The equation may be written 

dz^ dz^ ^ 2 q(z)l dz^ S Im^) ^ s 

its solution is obtained as follows, let 

V(4«> - 12« +K) ^ 2^8 constant). 

then 


29(a) g‘(z) 


- 9 (z) 5 a) ; 


w=^'(z)W, Z= 4 ^z), 

where 

<^'‘( 2 ) = lV 9 ( 2 ). 

the equation is brought into the standard form 
d^W dW 

8° P{z)=^ +q{z), R(z)==P'(z)-2P\z)~12q^z), S(z) == -24q»<z). 

9 ( 2 ) 

The equation may be written 


dw , , , 

dz^ dz 






to integrate it, let 


+ -8g'(a)-149*(a)j«;-249»(a): 

u=efP‘^, 0=--?-. F=f(t;+i:,0, 1), 

q(z)u 


where JSC is an arbitrary constant, then 

j^V'( 4 r»-i )^2 
uviv^V-l) ■ 

By the substitution 

W=^cl>'{z)fV, Z==^( 2 ), 

where 

the equation is brought into the standard form 
d^W dW 

~ +ir3-12f>{Z, 0. l)Tf'+12f '(Z. 0, 1). 


m- 


9 (*)’ 9 ( 2 )’ 


4 f 
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where 

5 ^(2) = 42® — £2“**, 

and either e =0 and k = 1 or else e—l and k is arbitrary. 


dw , a 

- W htt)® 

d 2 ® d 2 ^ q\z) 




1 - 


The equation 

242 . 12 

w-\- — 

9(2) 9(2) 


is integrated as follows, let 

u' ^ _ 

y'{4M® — eu-fJK} \7{42® — £2 — #c} 

then 

tt— 2 * 


(K arbitrary), 


By means of the transformation 

W — ez—a)^ Z= e, a) 

the equation is brought into the standard form 

+Mr»- 12 f (Z, £, a)H' + 12<^'(Z, e, a). 


5° P(z)=0, R(z)=~12g(z), S(z)=12q'(z), 

where ^ 2 ) is the new transcendental function which satisfies the differential equation 

q"=6g^-j-z. 

The solution of the equation 


is 


dho 



w'^—VZq(z)w 4 - 12 ^'( 2 ) 


^_«'(2)-9'(2)^ 

«(2)-9(2) 


where u(z) is any solution of 

u" —Qu^+z 

distinct from q(z). 

Thus every equation which comes under sub-class i(d) and has its general solution 
free from movable critical points is reducible to the standard form 


+W'’’-l‘^9(Z)Ty + 129'(Z), 

where either 

(a) 9 is zero, 

or (^) g is a constant, not zero, 
or (y and d) q(z) satires the equation 
(»J =0 or 1 ), 

or (e) q{z) satisfies the equation 

In {a.)— (6) the solution is a semi-transcendental, and in (e) an essentially 
transcendental function of the constants of integration. 


14’SL5. Sob-case i(e) . — In this case .4=0, C= 2 ; suppose, in the first place, that 
B is also zero, and let 

A=l, 

then the equation becomes 

d^W 

— =2B^®-fR(2)iy-f5(2). 

If B{z) and S{z) are constants, say /3 and y, the equation is at once integrable in 
tenns of elliptic Unctions. If R(z) is not a constant, then for the absence of movable 
critical points it is necessary that 

R(2)=z4-iS, S{z)^y^ 

where p and y are again constants. The transformation 

Z^x+P 
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then brings the equation into the standard form 


(PW 




This equation is not integrable in terms of the elementary transcendental functions : 
its general solution, nevertheless, can be shown to be free from movable critical 
points. 

If B is not zero, then the only admissible case is found to be 
dhi) dw 

The transformation 

H " — Z—fe~ I^^dz 


reduces the equation to the standard form 


dZ^ 


=^2W\ 


14*816. Canonical Equations of Type L — To sum up, the following set of ten 

equations may be regarded as canonical equations of the type characterised by 
L{Zy W) r_ 0. 


I. 

dZ‘^ 


d'^W 

II. 

dZ^ 


d^W d^W 


X. dW „^dW ,r^,dW 

VI. -W^+q(Z)\^^ +IV*j. 


dZ^ 
d^W 

VII. =2ir». 


dZ 


d^W 
VIIL ^^2 


d^W 

~dZ^ 


d^W dW 

X. =-IF-^-+TT^-12^(Z)IT + 12g'(Z). 


In V. and VI. q(Z) is arbitrary, in X. q(Z) is as defined in § 14*314. 


14*32. Case ii. — The equation is, in the present case, necessarily of the 
form 

d^w 


dz^ w 




+ D{z)w^-i-E{z)w"^+F(z)w+ G{z) + 


H(z) 


w 


Let 


w=a-^W, z=-Zo+aZ, Aizo)=ao, D(zo)^do, 
then the equation becomes 

d^W l/dW\^. „^dW 


dZ‘^ 




and this is equivalent, when a=0, to the system 

fdW _ 
dZ u ’ 

^ =(l-aoM+4)M'')l^- 

When do—O, the solutions of this system are uniform ; if do=H^» 
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proved, as in § 14*31 that the only possibility is It follows that either 

A(z) or D(z) is identically zero. Similarly it may be proved, by writing 

and proceeding as before, that either C{z) or H{z) is identically zero. 


14*821. Canonical Equations of Tjrpe n. — When ^ = there are three 
canonical equations. 

dm 


XI. 

XII. 

First integral : 


dZ^ 


__ 1 (dW^ 
~ W\ dz) ‘ 


dm 1 /dW\^ 6 

= wKdz ) + y+w- 

/dW\^ 

\dz) 


where K is an arbitrary constant. The integration may be completed by the use 
of elliptic functions. 


XIII. 
or, if 
XIIU. 


dm 

If 

dW 

dZ ^ 


dz) 

dm 

1 / 

dW^ 

dz^ 


K dz ) 


• {aW’^+^) + yW> + , 


+e^(aW^+p)+e^vW^ + 

This equation is not integrable in terms of the classical transcendents. 
2°, W^hen ^4=|=0, C4=0, there is one canonical equation. 

dm 1/dWV ( TiZ)) 

dZ^ = \^\+9r^)W^-r'(Z). 

The first integral is of the Riccati type : 

^ = 9(Z)»V»+lCfr-r(Z), 

where iC is an arbitrary constant. 

8°. Where ^=0, C=|=0 there are two canonical equations 

dm 
dZ^ 


irVdZ/ W' dZ 


+rl2:,W-y>'g’m 


XV. 

The first integral is 

+ ^^^§1 W+lj’‘^2WHr(Z)1V+/r(Z)dZ-l-K}, 

where K is an arbitrary constant. 

dm 1 /dW\^ 1 dW 

~dzi = w{lz) -9'(Z)^,.-5z 

The first integral is 

idW >* 

^WHlW-q{Z)r-^K}. 


The case .44=0, C=0 is deducible from the preceding by writing 1/lT for W, 
The general solution of each canonical equation is a semi-transcendental function 
of the constants of integration, with the exception of equations XIII. and XIIIi. 
which are irreducible. 
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14-88. Case iii — The equation is of the form 


d^w 


mw 


+ D(z)w^ -{-E{z)w- -+ +G(z) + . 


Let 

w=a-^JV, z=Zo+aZy A(zo)=ao, D(zo)=^do, 
then the equation becomes 


d^W 

dZ2 '' 


m—l{dW\^ jj^rdW 

'' mW \ dZ ' dZ +<^(“)- 


The treatment of § 14*31 may be applied here, but an alternative procedure 
is as follows. Let 


dW 

dZ 


^uW\ 


then, when a~0, the equation reduces to 


u'' 

w'2 


m 


m+1 


u’^+OoU+df, 


u 


But if the critical points are to be fixed, the right-hand member of this 
equation must, when decomposed into partial fractions, be of one or other 
of the eight forms enumerated in § 14*3, W being, of course, replaced by u. 
This leads to several distinct possibilities, namely, 

(a) if m is unrestricted, then either 

(i) both A(z) and D(z) are identically zero, or 

(b) when m==2, either 

(i) A(z)—0, identically, Z>( 2 ;)=f: 0 , or 

(ii) D(z)=iAHz% 

(c) when m=-3, D{z)~'lA^{z)y 

(d) when m=5, D{z)=5A^z). 

By writing w^l/v, the original equation is transformed into 

-H(z)vs -G{z)v^ -F{z)v-E{z) - . 

It follows that 

(a) if m is unrestricted, then either 

(i) both C(z) and H{z) are identically zero, or 

(ii) H(z)=^-^^^^^,C^{z), 

(b) when m~2, either 

(i) both C(z) and H(z) are identically zero, or 
(u) C( 2 ;)== 0 , identically, iff( 2 :)=f 0 . 

Consider, in particular, the case in which A{z) and D(z) are both identically 
zero, then if the equation is first transformed by writing 

w=a-^fV, z=Zo+aZ, eo=E(zo)f 
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and a is then made zero, the equation becomes 

An evident possibility is that E(z) is also identically zero. When E(a;)=jaO 
it may be proved, as in §14*22, that the only possibilities are m=2, m=4, and 
w=— 4. In the same way, if C{z) and H(z) are both identically zero, then 
either G{z) is identically zero or m=4. 

This discussion limits the number of cases to be considered.*** By con- 
tinuing the investigation it is found that the equations whose solutions are 
free from movable critical points are of the canonical forms enumerated in 
the following sub-section. 

14-881. Canonical Equations of Type HL — 

1°. When A, C, D and H are identically zero, there are seven canonical equations. 

dZ» mW\dz) 

The general solution W ~{KiZ is rational in the constants of integration 

Ki and K^- 

d^W 1 /dW\^ 

First integral : 


XIX, 

First integral : ^ 


Equivalent to 




=4.W(K + W + W^). 


g;_2..+z„ 


(u*=clF), 


a particular case of equation IX. 

XXI. 

dd 

Equivalent to 

(XXIX.) ^ 

XXII. ^ 

a 

Equivalent to 

(XXXII.) 2 

XXIII. 


dW 

8 


4W\ 

dhi 


dZ^ 

2u\c 

d^W 

- ® ( 

dZ^ 

4rf\ 

dhA 

dZ^ 

2u\c 

8 / 

dfF\* , 

'4W\ 



+8W* 




(u*=ir). 


* There are fourteen cases to be discussed of which nine are essentially distinct. The 
discussion is, in its complete form, due to Gambler, C. R. Acad, Sc, Paris, 142 (1906), 
pp. 1408, 1407 ; the previous discussion by Painlev6 was not exhaustive. 
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Equivalent to 


dhi 


= ir 


dZ» 2u\dZ/ 


du\^ 8 u® ^ au p 




2u 


(u«=:Wr), 


a particular case of equation XXX. 

2 ®. When C and H are identically zero, and (m+ 2 )*D-|-wiA*= 0 , there are two 
canonical equations. 


atZ* mW\dz) 


dZ (w-f 2 )^ m f 2 


Solution : 


XXV. 


(PW 
dZ^ ' 
Solution : 


mJ(Kji ^K^)^q(Z)dZ 

41F\dzj 2 dZ 4 




TF = 


2u'-hM2— ^ u~r 


where u — t'lt, t being the general solution of the linear equation 

r'=|^r+(r+^ - *L^y + i(^r'+q~^y 

3 ®. When A and D are identically zero, and (m— 2)^/1 -j-mC*=:=0, there is one 
canonical equation. 

XXVI - j-f +BW^+12gW-12g"- 

dz^ 4,w\dz) dz ^ ® ^ w ’ 


q"—6q‘, or g'= 65 ®+i, or ^ ~6q*+Z. 
aW=^2V' + V*-12q, 


Q-g 


where 

Solution : 
where 

and 

Q"= 6 Q*, or e"= 6 Q*+i, or Q"-6Q24.z, 
as the case may be, but Q^q, 

Other equations in which A and D are identically zero are particular cases of 
the following : 

4 ®. When m is unrestricted, and (m— 2)W+TnC*=0 there is one equation.* 
Its general form is 


XXVII. 


dZ* ' 


m~l / dfF\* 


[dz) mWjdZ 


mp 




where /, <(> and y) are definite rational functions of two arbitrary analytic functions 
g(Z) and r(Z) and of their derivatives. In the particular case m= 2 , the canonical 
equation is 


dW 

dZ^ '' 

and its solution is 
where 


['‘*J^Y- 2 iy 
2 iy\ dz) 




W^u'ju, 


* This difficult case was studied in special detail and solved by Gambler, Acta Maih, 
88 (1910), p. 61. 
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On differentiation, this last equation becomes linear, and of the fourth order 

tiiv ^ 2 Ew" - f E V — w. 

Thus, when m— 2, the general solution is a rational function of the constants of 
integration. 

5®. When m~2, D—^A and C identically zero, there is one equation.* 


XXVIII. 


2 fv{ dz) ^ 


dfV , O U7» 

+8(q'+iq^)W- 


in which q and r are determined as follows. Let and Fj be any two solutions 
of either 

v'"—6v% or v''=6v^ or v'^—Sv^-j-Z, 


Solution : 


v.-v\ 




6(F- Fi)( F-F ,) 

F'-i(F/4-F/)“-g{F-i(FH-F,)}’ 

where F satisfies the same equation as F, and Fj. When F i and F 2 are made 
equal, t 

6®. When m—2f A and C identically zero, D not identically zero, there are three 
canonical equations. 


XXIX. 

First integral : 


1 

dZ 2 “ 21 


d^fV_ 1 /dWy 3WS 
dZ2^2WVdZ/ 2 ‘ 


First integral : 


XXXII. 


=W^+4aW>+4fiW‘+4KW+y*. 

\ dZ / 

t - ACiy +T +*2»'-+az--)»'- 


XXXI. ^ +51?! +4ZTr*+2(Z>-a)Wr- 

dZ* 2iV\dZ/ 2 2fV 

Not integrable in terms of classical transcendents. 

7°. \^en m=2, A, C and D identically zero, H not identicaUy zero, there are 
three canonical equations. 

dZ^ 2 W\dz) 2 W* 

First integral : 

/dM\» . I - Txr. 


(u*-IF). 


XXXIII. 


1 I 

dz* ~ 2ir 




♦ This case also was given special notice by Gambier, ibid, p. 49. 

t F depends in general upon two parameters, say a and and may be written F(Z, a, /?). 
Fj is obtained by giving a and p the special values and pi and 

. ?*r. ^ 9!r \ ^ 




A JL ^ 

attaz"^ ^a>azJ 


^ar , ar 

, da ^ dp 


^]ai, fij 


where A and fi are constants whose ratio is arbitrary. 
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First integral : 


XXXIV. 
Solution ; 
where 


=.Lr^y+4«^‘-w-„4 


d*W 
dZ* 2W\dZ/ 


2W 


(«+0). 


(IX.) 


2aW = V'+V‘+iZ, 

V'=2V+ZV-2a-i. 

8®. When n=8, D—^A*, H~ — 8C* there is one canonical equation.* 

- iw{^)' -{>”'-1^- w)" 

Sr* 

+(4g'+r+|«*)IF-f 2^-8r'- — , 
where, if 2u*-i-Su + T represents either 2u* or 2tt*-fau-)-)3 or 2u*-i-Zu-i-a, 

^:=^2q*+Su + T, r=-\S-W^q^)^ 

Solution : 

V'-q' + V^-q^ 

V-q 

where V is any solution of 

V''^2V*+SV-rT. 

9®. When n=5, D—5A*t there is one canonical equation. 

+(r-89'+fg»)ir-i(gr+6r')-| 


where 

r,-F 

V I and F, being solutions of 


' /F" ' — F '\2 


Solution : 


F"=6F4*S? 


(6?=0, i or Z). 


V being the general solution of V*=6V-\-S, 


14*84. Canonical Equations of Type IV. — In Case iv. there are four 
canonical equations.f 


XXXVII. 


d^W J I . 1 \{dW\^ 

dZ^ i2W'^W-l}\dZ/ ‘ 


First integral : 


Solution ; 


XXXVIII. 


dm 

dZ^ 


/dWV 

{—) ^4K,m(W-l)2, 

IF=tanh2 (XjZ+Xg). 


* For details of this case, sec Gambier, ibid, p. 82. 
t Gambier, C. R. Acad, Sc, Paric, 148 (1906), p. 741. 
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Blrst integral : 


d*>F 5 1 . 1 ydWY 1 dw , (Wr-l)V_n7 , 
AAxix. iz^-x^w+jurni^dz) z dz^ z* 


+ 


yW ^ 8fF(W^+l) 


Z ^ W-1 ' 

Not integrable in terms of the classical transcendents. 

+2{q^~r^~-{q'+r')}W, 


where 


Method of integration : let 


s'=2qs, t' = ~2rt. 


then u is given by the Riccati equation 

u +2ru—\t^ ~\v+sUy 


where 


v' —2{q—r)v. 


It may be noted that if s and t are not both zero, 



and therefore v^Kst. 


14*35. Oanonioal Equatioiis of Type V. — In Case v. there 
canonical equations. 


XLI. 

First integral : 


Solution : 


d^W 2jl , 1 ydw\^ 

dz^^~slw^W-i^dz / ' 

(^f =27Klm^W-l}^. 
2W=1 + <C'(KiZ+K^, 0 . - 1 ). 


are two 


XLII. 


dyr 

dZ"2 


where 




2 

SiW 


W- 
+W(W- 




8r2 

Wi 

8r’~ 


8«2 


(lF-1)* 

gr(r+s— g) 


+ 89' +!?(»•+«-?) 
8^'— i»(g+y+*)( 


W 


W-1 


!• 


Sr +V I +jr^ +2C, 

Ss == 2Fi, 


* Gambler, C. R. 144 (1907), p. 827. 
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and V I is any solution of the equation 
V'2 

+iF3+4CF2+2DF-||„ 

in which C, D, and E are all zero (Equation XXIX.), or are all constants 
(Equation XXX.) or C-Z, D=Z2-a, E-jS (Equation XXXI.). If F is 
the general solution of this equation, then * 

2F(F-Fi) 


W=l- 


' V'-Vi'-V^ + Vi^-liq+r-sXr-V^y 


14*86. Canonical Equations of Type VL — In Case vi. there are five 
canonical equations.f 

d2|F_8(l 1 hdWY 

dZ^ ~ 4lW'^ W-l)\dZ ^ • 


XLIII. 

First integral : 
Solution : 


i jI ) -256EiW3(R^-l)3. 

w-i 


w 


4, 0). 


• dZi~ 4,\w^W-l]\dZ 




Solution : 

where 


W~j^ 

W 






d^W 8U 1 \ldWY,\.,B C ]dW 
^ dZ^’‘UW^W-\)\dZ' W JV-lidZ 




where 


, B-C=-i(Fj+F2). B+C=- 


.vy-Vi' 

■ r^-Vi 


, Z)=i(F2-Fi). 


F2-F1 

H=2B'+AB, K^2C’+AC, 
in which Fi anAF^ are any two solutions of the equation 

F’=2Fs+5F+r 

(Equation VII., VIII., or IX.). If F is the general solution of this equation, 

orr-i 2F'-Vy-V/-A(2F-Fi-F,) 

2(F-Fi)(F-F2) 


d^IF 8(1 


1 )/dlF\2 H' 


3Z2 ~ 4 TiF A w Zi dZ 




8 UW 


2{W-l)UZ 


where 


H-2(Fi'+Fi2)+a, 


♦ For the complete discussion of this case see Gambier, Acta Math, 88 (1910), p. 88. 
t Gambler, C. JB. 144 (1907), p. 962. 



NON-LINEAR EQUATIONS OF HIGHER ORDER 


848 


in which Fi is any solution of 

(VIIL) v''---~ 2 V^+aV+p. 

If V is the general solution of this equation, and 

F' — F/ 

then 

32’2 


T~ 


W- 


■ 2T' + 22^2 - (4C +4Z) + 3 ^ ) T +//' 


dm ail ] ](dWf_H'i 8 ]dw 
~ dw^ w -1 SVdz ) Hr ^ 2(]r - 1 ) ^ dz 

+ »1(M - ^2 1) \2« ^ (W-l)2^ 2 W 2 V-I) 

where 

H=-^2(Fi' + Fi2)-fZ, 
in which Fj is any solution of 

(IX.) F"-2F3-fZF-fa. 

The integration proceeds on tlie lines indicated under XL VI. 

14-87. Canonical Equations dl Type VIL — In Case vii. the equation is : * 


XLvm. e2'4A+„W 


dZ2 isw ^ 2 {W-~l))\dZ 


CUW 

dZ 


H 


^-i)y 


where 

A=- 

in which 

t 


8 ' ‘ ' Jf'2 +(ff~I)!i + >F+3(W"-l)i 

-i2(<+M). B=1(2<+5 m), C=-i(M-2<). F~i(a'-ab)-la^ 

= K= 3 {c'-bc)-'iv^ 


V,'-V,' Vs' -Vrl 
V2-V1 Vs- Vj, y 


-H Vs-Vi F3-F, ! 


V 

, 

V 


and Fi, F2, F3 are any three particular solutions of 

F"-GF2+*S 

Solution : 

(F_/)2_^2 


(S'- 0, or Z). 




where 

(X.) 


{ F' +( y - /)t/} - {( F -0^ 
F"-~ FF' + F3-12FiF+12Fi'. 


14*38. Canonical Equations of Type VIIL— There are two typical equa- 
tions in Case viii., in the first of which 17 is a constant, say a, and in the 
second of which rj —Z.f 


XLIX. 


d^W 

dZ^ 


ilW^W-l^W-aWdZ^ 

+ W(W-l)(W-a)\p + ^+^W-l)^ + lW^d^- 


* Gambier, C. R. 144 (1907), p. 962 ; Acta Math. 33 (1910), p. 45. 
t Ibid. 143 (1906), p. 741. 
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First integral : 


28 

W-1 


2e 

W-a 



The general solution is expressible in terms of elliptic functions. 


dZ^ ^ 2\W W W -Z)\dZ ) Xz'^Z-l^W'-ZSdZ 
W(W-l)(fV-Z) ( ^Z y(Z-^l) (a-l)Z(Z-l) ^ 

2Z2(z-i)2 r (fv-z)^ y 

This equation is not, in general, integrable in terms of the classical tran- 
scendents. When a=/3=y==3=0 it may be integrated as follows. Let 
A(u, Z) be the elliptic function defined by 


u 



dw 


and let 2a>i and 2a>2 be its periods, which are functions of Z. Then the 
general solution of the equation is 

W=A(KiWi+K^W2. Z), 


where Ki and are arbitrary constants.* 


14*89. General Condusion. — The repeated application of the conditions 
necessary for the absence of movable critical points has thus led, by a 
process of exhaustion, to fifty types of the equation 

in which F is rational in W and in W\ and analytic in Z. Of these 
fifty types all but six are integrable in terms of kqown functions and the 
gener^ solution is found in each of these cases to be free from movable 
critical points. This latter fact is true in the remaining six cases; the 
lines upon which the demonstration proceeds will be indicated in later 
sections (§§ 14*41 et seq,). Thus when the restrictions stated are imposed 
upon F, the aggregate of conditions is sufficient as well as necessary. The 
fifty canonical types which have been enumerated may be generalised by 
the transformation 




l(z)w +fn{z) 


Z=^(2), 


''p(z)tv+q(z)' 

where i, m, p, q and <f> are analytic functions of z, and the new types obtained 
contain all the equations of the second order, rational in w and w\ whose 
general solutions have fixed critical points. 

But when the equation is algebraic in w, and is not reducible to an 
equivalent equation in which w appears rationally, the state of affairs is 
altogether different. This is clearly shown by the following example : f 


d^w __ ( w[2k^tv^ — (1 +^*)] 1 

dz* ( (i-^ »p2)(r-- A(1 - w^^l-¥w^Y^l\dz ' * 


It is not difficult to prove that the general solution of this equation has 
no algebraic singularities other than poles; with rather greater difficulty 
it can be proved that any solution, which tends to a determinate value 
when z tends to Zq along any path, is analytic or has a pole at Zq, But it 


* In its general form lunation L. was first discovered by R. Fuchs, C. R, Acad, Sc, 
Foxig, 141 (1905), p. 555. Ine integration, when a, y and 8 are zero, is due to Painlev4. 
Painlev^, Bull, Soc, Math, Francct 28 (1900), p. 280. 
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does not follow that the solution is meromorphic throughout the z-plane. 
In fact the general solution is 

M;=sn{A log (Az~B)} (mod A:), 

where A and B are arbitrary constants. The point z^BJA is an essential 
singularity of the solution : as z tends to BjA along any definite path, 
w tends to no hmit whatsoever. 

This example shows clearly why it is that the necessary conditions may 
not be sufficient, and consequently why each of the fifty canonical types 
obtained in the foregoing sections has to be examined separately in order 
that the absence of movable critical points may be confirmed. 


14-4. The Painlev4 Transcendents. — The most interesting of the fifty 
types enumerated are those which are iirediicible * and serve to define new 
transcendents. These irreducible equations are those numbered IV., IX., 
XIII., XXXI., XXXIX. and L., six types in all. It is convenient to tabulate 
and renumber them, thus : 


..V d^w 
(i) ^ = 6 «. 2 +z, 


dz^ 

.... d^w 1/dwY 


(ii) -|-a, 


1 /d«j \2 


1 

z 


O 


. . d^w ( 1 , 1 \/dwY 1 do? , (a;— 1)2C B) yw 


, dhv 1(1 , 1 


1 P I ^ I 

w—z)\dz^ lz^z—1^ 


1 \dw 


+ 


z—x) dz 
fiz 7 ( 2 — 1 ) 


Z^Z-li)^ 


4- CT 4 

^k;2^(w-1)2 


Swiw+1) 

w—l * 


8 z( 2 -~ 1 )> 
(W— 2)2 5 


The new transcendental functions defined by these equations are known as 
the PainlevS Transcendents , The solutions of (i), (ii), and (iii) have no branch 
points, and are therefore uniform functions of 2. If, in (iv) and (v), the inde- 
pendent variable is changed by the transformation 2=e*, the solutions are 
uniform functions of 2. But in equation (vi) the points z = 0 , 2=1 and 2 = oo are 
critical points. 

Equation (vi) contains, in reality, the first five equations, which may be 
derived from it by a process of coalescence. J As it can be proved that the 
solutions of (i) are indeed new transcendents, it follows that the solutions of 
the remaining five equations cannot (except possibly for special values of 
a, j 8 , y and 8 ) be expressible in terms of the classical transcendental functions 
alone. 

This process of step-by-step degeneration may be carried out as follows : 


d y 

In (vi) replace 2 by 1 4 c 2 , <5 by y by - 

e* e 

form of the equation is (v). 


and let c— >0. 


The limiting 


* By Irreducible is meant not replaceable by a simpler equation or combination of 
simpler equations. 

t Only the first three types were discovered by Painlev^, the last three were subse- 
quent^ added by Gambier. 

t Painlev^, C. R. Acad, Sc, Paris, 148 (1906), p. 1111. The solutions of (vi.) in the 
neighbourhood of a singular point were studied by Gamier, C, R, 162 (1916), p. 989 ; 168 
(1916), pp. 8, 118. 
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6 B a 

In (v) replace w by 1 -f- eWy phy — ~ , a by ^ -h - » y by yc and <5 by de. In the 

limit, when e 0, the equation becomes (hi). 

Similarly in (v) replace w by 8W\^2, z by 1 -f £ 2 \/ 2 , a by - » y by — and 3 

2e* c* 


( 1 ^ \ 

— : 4 - “ In the limit equation (iv) arises. 
2£* 


In (hi) replace z by w by l-f-2ew, y by S by ® by 


JL 

2c® ' 


1 2B 

by . In the limit the equation becomes (ii). 

2e® £•* 

EZ 1 1 . 1 

Similarly (ii) may be obtained from (iv) by replacing z by “ i — 3 , by 2^ew -h ^ » 


a by “ — a, by -- and taking the limit. 

2c® J 2£i2 » 

0 14 

Finally, in (ii) replace z by c^z— - ^ , w by eze-f - , a by - , and in the limit 
the equation degenerates into (i). 


14*41. The First Painlev4 Transcendent : Freedom from Movable Branch 
Points. — The equation 


(i) 


d^w 

dz^ 




satisfied by the first Painleve transcendent, will now be studied in greater 
detail. It will first of all be proved that its general solution is free from 
movable critical points. ♦ The principle of the method is applicable to the 
five equations which define the remaining transcendents. 

The first step is to show that the equation admits of solutions possessing 
movable poles, but not movable branch points. In the neighbourhood of 
any arbitrary point Zq, the equation is satisfied by the series 

• • •» 

where h is the second arbitrary parameter ; this series may also be written 
in the form 


»=^^4^j2-iW2-2o)*-Ts(2-2o)®+^(2'-2o)*+3ib2o^(2-2o)®+ • • ■ 

On eliminating z—Zq between the latter series, and that for w', namely, 

= l3(2:_2^,)-a(2-2o)*+4A(z-2o)3+sW(2-*o)*+ ■ • - 

and writing w=v~^, it is found that 

•U)' — —2€V~^—i€ZV~iV^+7€hv^+ . . ., 
where €=4:1. Transform equation (i) by writing f 

w'~ —2v~^~lzv—^v^+uv\ 

♦ Painlevd, Bull, Soc, Math, France^ 28 (1900), p. 227 ; C. R, Acad, Sc, Parts, 185 
(1902), pp. 411, 641, 757, 1020. 

t Alternatively, the transformation 

rcssD-*, w'— 2i;-*4'izt’*— 


may be made 
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the equation then becomes the system 
dv 

^ =1 -\-\zv^ —\uv^. 

This system has a unique solution which is analytic in the neighbourhood 
of Zq and satisfies the initial conditions u—Hq, r;— 0 when z^Zq. The corre- 
sponding solution w{z) has a pole at and the constant h is equal to 

Thus the general solution has a movable pole at any arbitrary point Zq. 
No solution can have an algebraic branch point at any point Zi, for if A(z—ZiY 
is the dominant term of a solution having an algebraic singularity at Zi, r is 
necessarily —2, and then the solution is analytic in the neighbourhood of Zi. 



14*42. Preedom from Movable Essential Singularities.- It has now to be 

shown that no solution of equation (i) can have a movable essential singularity 
in the finite part of the plane.* With this end in view, a number of pre- 
liminary theorems, relating to special solutions of (i) will first be proved. 
Let w(z) be the particular solution which assumes the finite value Wq, while 
w'{z) assumes the finite value Wo\ when z~Zq, This solution is analytic in 
the neighbourhood of Zq ; let F be the greatest •circle whose centre is at Zq, 
within which w(z) has no singularities other than poles. If the radius of F 
is infinite, the solution has no essential singularity except possibly at infinity, 
so that the theorem is proved. If the radius of F were finite, then on the 
circumference of F there would be an essential singularity of w{z)» It will 
be shown that this hypothesis is untenable. 

Let the supposed essential singularity occur at z — a, and let M be the 
upper bound of | w{z) \ and | w\z) | as z tends to a along the radius 2 ^a. 
Assume first of all that the solution w{z) is such thatM is finite. Then if z^ 
is a point on the radius, and w{zi)~Wiy w'{zi)=Wi, and e is arbitrary, 

I w— tcj I <.^4, I tCi' I when I 2 — 2:1 I <e, 


where A is finite. 


Now (i) can be written as the system 



dw' 

, dz 


-j-z. 


and the right-hand member of each equation of this system is finite for all 
finite values of z, w and w'. By the fundamental existence theorem (§ 12*2), 
there will exist a solution w{z), satisfying the assigned initial conditions with 
respect to Zi, which will be analytic throughout the circle | z~~Zi |— €. The 
solution will thus be analytic at a, contrary to hypothesis. It must, there- 
fore, be supposed that if a is an essential singularity, | w{z) | is not bounded 
on ZQa, 

It will now be shown that, if w{z) is any particular solution of (i) such that 
I w{z) I is not bounded on ZqU, the point a is a pole of provided that there 
exists a set of points Zi on the radius, having a as their limit-point, such that 
j w(z) j is unbounded, but, for a particular sign of | u{zi) |<C, where C 
IS a fixed number. 

Returning to the transformation 


The necessity for this discussion is illustrated by the examples in §§ 14'1, 14*89. 
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which is equivalent either to 

u=v'^ +2u“ 3 

or to 

wherezfj=i;~ 2 ^ it is seen that, if te is a solution having a pole at the point a, 
then, in the neighbourhood of a, one determination of u is such that 

u{z)^’7h+0{(z~a)^. 

Now, from the assumption that, for one of the determinations of 
I ^( 2 ^ 1 ) 1<U, it follows that one or other of the expressions 

v-^w' +2u~’8 -f- v~ ®(rc' —2v'~^—\zv +\v'^) 

will, when z=Ziy be of modulus less than C. Suppose, for definiteness, that 
the first of these expressions satisfies this condition. As before, let (i) be 
transformed by the substitution 

w—v~^y w'~—2v~^~\zv—\v^-\-uv^\ 
the resulting system (ia) will have a solution w(s), v{z) such that w, v assume 
assigned initial values Wj, Vi when z—zj. Then, if c is arbitrary, 

|w~Mi1<A:, \v—Vi\<,K, when |z— Zi|<<r, |zi— a|<€, 

where K is finite, from which it follows, by the fundamental existence theorem 
that u(z) and v(z) are analytic throughout the circle | z —a j = c. Conse- 
quently w(z) has a pole at a. 

It is possible to find any number of functions 17(z) having the same pro- 
perty as w(z), namely that if, for points Zj on z^a, having a as their limit- 
point, I U(zi) I is bounded whenever [w(2;i) [ is unbounded, then w{z) has a 
pole at a. One such function may oe constructed as follows, and has the 
advantage of being a rational expression in z, w, w'. 

The two- valued function 

u +2w^-\-\zw 

is such that if w has a pole at Zq, one of the two determinations of u assumes 
the arbitrary value 7h when z=Zo. Whichever determination is the correct 
one, u satisfies the equation 

{w' -f-Jw” 1 —wi{2 -\-\zw~^ —uw~'^)}{w' -\-wi(2+lzw~^ —uw^^)} =0. 

The left-hand member of this equation, when expanded, is free from 
fractional powers of w and may be written 

w 2 _|_ _42(;8_2za;+4w+ . . 

w 

where the omitted terms involve w~^ and w~^ but not w\ Let 

w' 

u -I 4ic3— 2z«?, 

w 

then on substituting for w the series 

lC=(z-3o)-2-y’52o(2-2(,)2-i(z-Zo)»4-A(z-ao)*+ • • •. 
it is found that 

U(z) = - 28 A+ 0 {(z-Zo) 2 }. 

The fact that t7'(zb)==0 would introduce apparent complications into the 
later work. To avoid this difficulty, let 

F(z) = f7(z)+z, 

then in the neighbourhood of 2 ^, 

F(z)=-28/j+z-fO{(z-~Z6)2} 
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where ti{z) is that determination of u which is finite at Zq. Since u'{zo) =0, 

V'(z)=l+O{z^zo). 

Let Zi be any value of z for which | sx) | is unbounded, but | V | bounded, 
the corresponding value of w' is either root of the equation 

w'^~\-w'w~^—4>w^—2zw+z~V. 

But since the corresponding value of u is determined by 

-j-zv'w ~ 1 ~4w^ ~2zw -j-0(w — — 4w, 

u=i(z~F)+0(w-i), 
and therefore m^i)! is bounded. 

It follows that if there exists a set of points on the radius ZqU, having 
a as their limit-point, and such that |w(zi)| is unbounded, but \V(z^}\ is 
boimded, then, for one determination of u{z)y | ) j will be bounded, and 

consequently w(z) will have a pole at a. 

14*421. The Siam Proof in the Case when | w | has a positive Lower Bound. — 

An important restriction will now be imposed, and removed at a later stage, namely 
that if w{z) is a solution having an essential singularity at a, then for all points on 
the radius |a)( 2 ) |>p, a positive number. Then there must be a set of points 
Zi on the radius, such that | V(Zi) | is unbounded. For if | w{Zi) | and | V(z^) \ were both 
bounded, then, by the definition of F, \w'(Zi)\ would be bounded and zv(z) would 
be anal 3 rtic at a. If, on the other hand, | V(Zi) | were bounded, but | w(Zi) | un- 
bounded, then, by the concluding theorem of the preceding section, w(z) would 
have a pole at a. Thus if a is an essential singular point, a set of points Xj fot 
which I V(Zi) I is unbounded, certainly exists. 

It will now be proved that, as a consequence of this result, another set of points 
Zjj having a as a limit-point, exists such that [ V(Z 2 ) | is arbitrarily small. For con- 
sider the expression 

— 22w'— 2a)-f 1 
V w'^-{-zv-^w'-~4w^—2zw-l-z 

w(zvw'^-i-w' —4Rif — 22 m;^ -fzu?) ’ 

If I IF I were bounded on the radius z^a, | V | would be bounded, even for the 
set of points Zj, which is not true. Thus a set of points z^ arbitrarily close to a, 
must exist such that | TF(z *) | is unbounded. Moreover j w(z,) \ is also unbounded. 
For if I w(z 2 ) I and | ^'(z^) | are bounded then | F(z,) | is arbitrarily small and w(z) is 
analytic at a ; if | «)(Z 2 )i is bounded, and | «)'(Z 2 ) | unbounded, then | 1 F(Z 2)1 would be 
bounded, contrary to hypothesis. 

Now if w' is eliminated between the expressions for V and W, it is found that 

and since, for the set of points Zj, having the limit-point a, | w(z 2 ) | and | R^Zg) | are 
unbounded, | F(z,) | is arbitrarily small. It follows from the conclusion of the 
preceding section that w{z) has a pole for z— a. 

The case in which. w{z) tends to a unique limit g as z approaches a along the 
radius can be dismissed at once, for the preceding investigation is not altered except 
in the non-essential point that in the expression for F, the term tv'/w is replaced by 
w'l(w — g). In particular, the proof holds good if | a;(z) j, instead of having a positive 
lower bound, had the limit zero when z~a. 

The choice of the radius z^a as the line of approach to a is not an essential part 
of the proof ; any curve of finite length, ending at a, no point of which, with the 
assumed exception of a, is an essential singularity of z^z), would serv'^e equally well. 

14*422. Disonssion o! the Case in which the Lower Bound of | w{z) | is 

zero. — All possible hypotheses have now been disposed of except one, namely that 
there exists, on the i^us ZqU, a set of points z^ having the limit-point a, such 
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that 1 w(Zi) |<p, and another set of points also having the limit-point a, such 
that |a>( 2 ! 2 ) shown that, even in this case, a is a pole of w(z). 

Let Ai, Ag, ... be a sequence of non-overlapping segments of the radius 
at the end points of which | w>(2) I— p» and within which | w{z) |<p ; let /i, /j* • • • 
the lengths of these segments. The existence of the set of points Zg implies that the 
number of intervals A is infinite. It will be shown that every segment Aj, can be 
replaced by a curved segment of length where 1 <iLvllp<.Sn along which 
\w(z ) i“p and such that, in the region between A^ and Av, is analytic. 

\%en 2 is regarded as dependent, and w as independent, variable, equation (i) 
becomes 

Let Zy be an end-point of A,, and let Wy be the corresponding value of a)( 2 ), so that 
I Wy\~p, Let z(wj) be the solution of (ift) such that 

Z(Wy)r=Zy, Z'(Wp)=Zy'. 

If Z/— 0 this solution is merely z~Zy ; it does not involve w and therefore corre- 
sponds to no solution w(z) of (i). It may therefore be supposed that z'{Wy)^0. 
But if £ is a positive number less than J, a number t can be found such that, when 

! ^ ^ p> I 1 ^ 

then 

Z'^Zy'{l+6h 

where 6 is analytic in w and Zy and 

As 2 describes the segment A^, w will describe a curve Cy in the w-plane ; this 
curve Cy will lie within a certain circle Py described about the point w with radius 
p ; the initial and final values of w will correspond to points on tlie circumference 
of Py, Let Sy denote the length of Cy. On the radius let 

2=a-{-rc^®, 


where a is constant. Then 

2'l 

J 0 I 


/ \dw , fSp\dr . 
(w)^-ds=j^ |_d*. 


where the path of integration is the curve Cy. Since 
I dr I 


ds 


— Iz' j — \Zy 1 I 1 -{-(5 I j Zy' 1 . 


it follows that 

ly>i\Zy'\Sy. 

Now let w describe the smaller arc of Py between the end points of Cy. let Oy be 
the length of this arc and ky the length of its chord. Then 

Cfy ^^7rky ^^7r<S|/. 

But 

J 0 \aa\ Jo 


that is 

and consequently 


Ly<i7r\Zy'\Sy, 

ly 


Since z'{w) is analytic and not zero within the circle Py and on its circumference, 
io(z) will be free from poles in the region between the curve Ay and the segment 
A,,. But w(z) can have no singularities but poles in this region, and therefore Xy 
can be deformed into Ay without meeting any singular point of w( 2 ). Thus, if 
each segment Xy is replaced by the corresponding arc Ay^ there is formed a path 
A, leading from Zq to «, composed of an infinite number of arcs, whose total length 
does not exceed SttB, where R is the length of the radius z^a. For all points of the 
path Af 


|I»(2)I >P, 
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and at its end-point a w{z) is supposed to have an essential singularity. But the 
discussion of the previous section shows that this is impossible, and tjierefore, 
finally, has no essential singularity at any finite point of the z~plane. 


14*48. Representation of the Transcendent as the Quotient of two Integral 
Functions. — Let w{z) be the first Painleve transcendent, then since 


dz^ 




if 


it follows that 




and ri(z) satisfies the equation 

dh] 


dtj 

dz 




dz^ 




+z= 0 . 


Since the only singular points of w{z) are poles at which the development 
takes the form 

W=(z -Zq)-^ +0{(2 -2o)2}, 

the only singularities of 7 j(z) are simple poles. Let 

then 5(2) is uniform, for although frjdz is infinitely many-valued, its values 
differ by additive multiples of 27ri, But ^(z) has no poles, it is therefore an 
integral function of z. 

Thus w{z) can be expressed in the form 

— p— , 

and both numerator and denominator of this expression are integral functions 
of 2. 


14*44. The Arbitrary Constants which enter into the Transcendent — It 

will be shown that the transcendent is an essentially transcendental function 
of the two constants of integration. In the first place, it cannot be a rational 
function of two parameters, for, if it were, the solution of the equation 


d^w 

d^ 




obtained from (i) by replacing 2 by 02 and w by a~^w, would also be rational 
in the constants of integration. But, when a=0, the solution 

rv = f(z+fi, 0, y) 

is not rational in p and y ; it is therefore not rational in its parameters when 
a=f=0. 

Suppose then that zv(z) were a semi-transcendental function of the con- 
stants of integration. Then (i) would admit of a first integral, polynomial 
in w and w', say 

P(z,ZV,w') = w'^+Qj^(z,w)zv'*^-^-i-.. . • W?,)=:0. 

Since the solution of this first integral, that is the transcendent itself, is 
free from movable branch-points, Qi is a polynomial in zv of degree not exceed- 
ing 2r. Replace 2 by 2o+a2, zo by a~^zv and zv' by a~^zv', then 

P(2, zv^ rc')==a“*Po(^^» w')+0(aT-*+i) 
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where Po(w, w') is a homogeneous polynomial in \/w. But Pq^O 

is a first integral of the equation 

and therefore Pq is of the form 

Pq ~K(w'^ ~4!W^y, 

where K and j are constants. It is easily verified that 

k~Sm~6j 

and that, in consequence, Qm{z, w) is of degree hn in zv. 

Now w(z) admits of movable poles, and in the neighbourhood of such a 
pole there is a relation of the form (§ 14*41) 

+ . . . ~ ±{2w^+\zw~^—7hw~’^-\‘ . . .) 


(where A is a constant), in which the integral and fractional powers of w have 
been disposed on opposite sides of the equation. For large values of w, 
every root w' of the equation 

P{z, Wy w')~0 


must be expressible in this form, and therefore 


P{z, w, w')= n {(rcj'+Jw)-!-}- . . 
1-1 

= r£)2i h * • *, 


• .)«} 


which is impossible, since the right-hand meml)er is not a polynomial in w. 
Consequently the first Palnleve transcendent is an essentially-transcendental 
function of two parameters. 

Yet it might be supposed that equation (i) could possess particular solu- 
tions which are either algebraic or expressible in terms of the classical trans- 
cendents. If the solution u;( 2 ) were algebraic, it would be developable, for 
large values of | 5 ; | as a series 

w—a^^+ay-iZ^-^+ay-2^^'^^'^ . . .. 

If V were negative or zero, w and w' would be finite for 2 = 00 , and therefore the 
equation would not be satisfied. If v must be an integer on account 

of the term z in the equation, but when 1 / is a positive integer, the term z^^ 
introduced by the term w^ in the equation, is uncompensated, and the equation 
cannot be satisfied. Consequently w{z) is transcendental. 

Suppose that w{z) is a classical transcendent, then it must satisfy an 
algebraic differential equation distinct from (i). By eliminating the higher 
differential coefficients between (i) and equations derived from it, on the one 
hand, and the new equation, on the other, an equation of the form 

P(z, w, w')=0 

is arrived at, in which P is a polynomial in w and w'. But it has just been 
shown that this is impossible, and therefore no particular solution exists 
which reduces to a known function. 


14*45. The Asymptotic Relationship between the First Painlevi Trans- 
cendent and the Weierstrassian Elliptic Function. — Although the first Painleve 
transcendent is an essentially new function, yet it is, in a certain sense, 
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asymptotic to the elliptic -function.* This property is somewhat analogous 
to the property of the Bessel function J„(z) that, when | z | is large, f 


'■W'Q* 


The equation 


d^w 

dz^ 


cos (2 — JnTT-— J tt). 


=6w'^--6z^ 


is not essentially different, when fi—1, from the equation satisfied by the 
transcendent. Make the transformation 

w=zii^W, Z=-^al/‘+i, 

/x+4 


then the equation becomes 

dZ^ (p+4)Z dZ 

This last equation may be compared with 

dW 


==:0fV2~6— ^ 4- fV, 


(/x-f4)‘^Z2' 


dZ2 


-6F2-6, 


an equation whose general solution is 

F = f(Z-i3, 12, y), 

where J3 and y are constants of integration. This comparison suggests that, 
for large values of | Z |, 

W-^{Z-p, 12, y). 

and that, if w(z) is the Painleve transcendent, 

12 , y). 

This question was thoroughly investigated by Boutroux, who determined 
the region wherein the asymptotic relation, for determinate values of and 
y, was valid. 

[For details of the proof, the reader is referred to the papers (pjoted.J 
In conclusion, a theorem due to Painleve may be stated ; the equation 

w{z) ==A 

has an infinite number of roots for any value of the constant A. 


14*5. — ^Equations of the Second Order, algebraic in w. — The general 
problem of finding necessary and sufficient conditions that the general 
solution of 

d^w , / _dw\ 

should be free from movable critical points, when F is rational in p, algebraic 
in Wy and analytic in z, demands a knowledge of the theory of algebraic 
functions. J 

* Boutroux, Ann. J^c. Norm. (8), 30 (1918), p. 255 ; 81 (1914), p. 99. The second 
Painlev^ transcendent (Equation ii, § 14*4) is asymptotically related to the Jacobian 
elliptic function sn(z). 

t Whittaker and Watson, Modem AnalysiSj § 17*5 ; Watson, Bessel Functions y § 7*1 . 
t The essential point is that when the equation is expressed, as is always possible, 
in the form 

dhv . 

== 0 ( 2 , Wy Uy p)y 

where 0 is rational inWyU and p, and w and u are connected by the relation 

H{Zy Wy u)— 0, 

in which H is a polynomial in w and u whose coefficients are analytic functions of z, the 
genus of the relation // =0 is 0 or 1. When the genus is 0, the equation is reducible to 
one or other of the fifty types already enumerated ; when the genus is 1, the equation 
belongs to one of the three new classes. 

2 A 
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Apart from the types already enumerated, there are three, and only 
three types of equation whose critical points are fixed. They are as follows : 

(‘) +r(z)V{4rvS-g,«,-g,}. 

This equation is equivalent to the system 

fx =^V{4>W»-g2W-g8}, 


^ =g’( 2 )M+r(s) ; 

its solution is therefore a semi-transcendental function of the constants of 
integration. By a change of variables the system may be reduced to 

=UV{4WB-g2W-gs}. 


and is therefore equivalent to 

6fV^-ig2 fdWY 

dZ^ ~4W3^g2W~gs\dZ^ 

(§ 14‘88, equation XLIX.). 

D _L . _i__ . JL- 

2 (l£J W — Iz ' z~l ‘ w—zidz 

+ 22(z'-1wL) + 9 (z)V{Mrc-lKrc-z)}. 

The general solution is an essentially-transcendental function of two con- 
stants ; it may be arrived at as follows : Let Ui(z) be any solution of 

„ 2z— 1 , , u . . 

“ -2l?=T)"+4iF=l) = 

let A(u, z) be defined by the inversion of 

dw 

and let 2a>i, 2a>2 be its periods. Then the general solution of the equation 
considered is 

u^A(ui-l-Kicui-i-K 2 CU 2 , z), 

where Ki and K 2 are the constants of integration. Thus the equation does 
not lead to any new type of transcendental function. 


d^w 


^ dz^ ^ 4w^ —gzw — gs —g^'^ ~^gz) ^ ^ dz ^ ^ 

+r{z)y/(4w^ —g2W —gz\ 

in which 2a> is any period of g 2 » ^s)- The equation is equivalent to the 
system 

( dw // . „ 

_ =wV(4a?3-g2W-g8). 

^ = ^«2+g(2)«+r(2); 
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its solution is thus a semi-transcendental function of the constants of 
integration. The system may be transformed into 


fdW 

dZ 

dU 

dZ 





and therefore the original equation is equivalent to 

dw ^ ew^-ig2 ifdwy 

dZ^ ~~Um-g2W--gs '^ojV(4W»-g2fr~gs)i\dzJ ’ 
which is the simplest equation of this particular type. 

Another question now arises, but cannot be dealt with in full here, namely 
whether or not it is possible, when the general solution of an equation is free 
from movable critical points, to have a singular solution whose critical points 
are not fixed.* 


is 


The following example shows that this may actually happen : 
The general solution of the equation 

tv"— —Tvhv' -hZVTV' \/(4w' 


a singular solution is 


TV— A tan (A^z-hB)y 

3 /( 4 \ 


where Ay B and C are arbitrary constants. 


14*6. Eauations of the Third and Higher Orders. — The principle of 
Painleve’s a-method, which enabled a complete discussion of equations of 
the second order to be carried out, may be applied to the discussion of 
equations of the third and higher orders.*!* 

As before the method naturally divides itself into two stages, the deter- 
mination of conditions which are necessary for the absence of movable 
critical points, and the subsequent proof of the sufficiency of these conditions. 
There is no difficulty whatever in extending the method for the determination 
of the necessary conditions, but the difficulty of proving that these conditions 
are sufficient increases with the order of the equations discussed. 


♦ Chazy, C. R. Acad. Sc. Paris, 148 (1909), p. 157. 

t Painlev^, Bull. Soc. Math. France, 28 (1900), p. 252 ; Chazy, C. R. Acad. Sc. Paris, 145 
(1907), p. 805, 1268 ; 149 (1909), p. 568 ; 150 (1910), p. 456 ; 151 (1910), p. 208 ; 155 
(1912), p. 182 ; Acta Math. 84 (1911), p. 817. Gamier, C. R. 145 (1907), p. 808 ; 147 
(1908), p. 915 ; Ann. J^c. Norm. (8), 29 (1912), p. 1. 
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LINEAR EQUATIONS IN THE COMPLEX DOMAIN 


16-1. The a priori S^nowledge of the Singular Points. — It will be con- 
venient to begin this present chapter by recalling a number of established 
theorems relating to the homogeneous linear equation of order n 


(A) 


d^w . , , 


dit) 

+Pn-l(^) +;>„(s)t£)=0. 


Let Zq be any point in the neighbourhood of which the n coefficients are 
analytic. Then, by the existence theorem of § 12*22, there exists a unique 
solution, such that this solution and its first n—1 derivatives assume any 
arbitrarily-assigned values when z—Zq, This solution is expressible as a 
power series in z - Zq, which converges at least within the circle whose centre 
is Zq and whose circumference passes through that singular point of the 
coefficients which lies nearest to Zq, In other words, the singularities of the 
solutions can be none other than the singularities of the equation, and 
therefore movable singularities, even movable poles, cannot arise when the 
equation is linear. 

Again, the general theory of the linear equation with real coefficients, as 
expounded in Chapter V., may be transferred to the complex domain when 
obvious verbal changes in the investigation have been made. In particular, 
if 


are n distinct solutions, forming a fundamental set, the Wronskian 

^ 2 , . . w„) 

cannot vanish when z~^Zq, Since 

exp {- Vi[z)dz}, 
j Zq 

where Aq is the value of A when z—Zq, and the path of integration is restricted 
to lie within the region containing Zq within which pi(z) is analytic, it is 
clear that A cannot vanish at any point except possibly a singular point 
of pi{z). 

The point at infinity is or is not a singular point, according as the 
coefficients of the equation obtained by the substitution 

followed by a reduction to the form (A) have or have not singularities at the 
origin. 

Thus the singular points can immediately be found by mere inspection of 
the equation. For any non-singular point a fundamental set of n distinct 
solutions can be found ; the question now at issue is to determine whether 
there also exists a fundamental set of solutions relative to any given singular 
point, and having demonstrated the existence of these solutions, to investi- 

856 
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gate their behaviour in the neighbourhood of the singular point. This 
investigation leads to what is known as the Fuchsian Theory of linear 
differential equations.* 

16'2. Closed dicuits enclosing Singnlar Points. — Let the coefficients of 
the equation (A) be one- valued and have only isolated singular points. Let 

Wl, W^y . . Wn 

be a fundamental set of solutions and let Zq be any ordinary {i e, non-singular) 
point of the equation. A simple closed circuit y is drawn, beginning and 
ending at 2o> passing through any singular point, but possibly enclosing 
one or more singular points in its interior. Let be what 

Wiy w? 2 > * * •» respectively become after the variable z has described the 
circuit y in the positive direction. The determination of IFi, l^ 2 » • • •> 
may be carried out by the process of analytical continuation in a finite 
number of steps. f 

Since the coefficients pi(z), • *, Pn(^) unaltered by the 

description of this circuit, the equation as a whole is unchanged, that is to 
say, the functions 

are solutions of (A) ; they may therefore be expressed linearly in terms of 
the fundamental system Wi, thus 

Wi=-aiiWi+ai2rv2+ . . . +aintv,,y 
W2=^a2iWi+a22‘^Z+ • • • +«2n’»n» 

^n=«nl^l+«n2«^2+ • • * 

where the coefficients a are numerical constants. 

At any point z on the contour, 

A(wiyW 2 y . . «jJ=Joexp(— / Pi{z)dz}y 

J H 

the integral being described from Zq to z along that branch of the contour 
which has the interior of the contour on its left-hand side. Let Ai he the 
value of the Wronskian after a complete description of the circuit y, then 

exp {-J Pi(z)dz} 

where R denotes the sum of the residues of pi{z) at the poles which lie within 
the contour. Thus 

W„) 

is not zero at z=Zq, and since, at any ordinary point 2 , 

A{W„ W2y . . WJ=A^exp{--f p^(z)dz}=^Oy 

J Zq 

Wi, Fr 2 , . . ., form a fundamental set of solutions. 

It may be remarked in passing that 

U I mi, Wy, ■ ■ W„) 

’■*' J{Wi, W2, . . «»„) 

= AilAo=^0. 

♦ Riemann (Posthumous Fragment dated 1857), Oes, Werke (2nd ed.), p. 879 ; Fuchs, 
J.fnr Maih, 66 (1866), p. 121 ; 68 (1868), p. 854 [Ge». Werke, 1, pp. 159, 205]. 

t If the len^h of the circuit is 1 , and the distance of any singular point i^m any point 
of the circuit is greater than d, the number of steps required will not be greater than N 
where N is the integer next above //2d. 
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Now that these preliminary results are established, it is possible to 
determine constants Aj, A 2 , . . A„ such that the particular solution 
u==X^Wi-j-X2W2-{ . . . +X^Wn 

becomes su after the circuit has been completely described once, where is a 
numerical constant. For let u become U after description of the circuit, 
then 

(J^X,W,+X.W.-^ . . . +x^w,,. 

so that, if U ^ ^ su, 

n 

*(AiW> 1+'^2»2+ • • • +'^n«’n)==2^r(“rl«'l+ar2«'2+ • • • +arn“'n)- 

r-=i 

This relation is to hold identically, and therefore 

(C) 6‘A,.=Aiai,.-|-A2a2r+ • • • +^r^rrH~ * * • 

(r=l, 2, . . n). 

When the undetermined constants A,, are eliminated from this set of simul- 
taneous equations, the equation to be satisfied by s is found, namely, 

an 6‘, a2i> 

^ 22 — 

^2n» . . . ^nn ^ ! 

This determinantal equation is known as the characteristic equation of the 
system chosen. It cannot have a zero root as otherwise | a^ | would be 
zero, contrary to the hypothesis that the system chosen is fundamental. 
To any value of s which satisfies the characteristic equation corresponds a 
set of constants Aj, A 2 , . * X^ whose ratios may be evaluated from 
equations (C). These lead to a solution u determinate apart from a constant 
factor, which becomes su after the point z has completely described the 
circuit y. 

The characteristic equation is invariant, that is to say. it is independent 
of the initial choice of a fundamental system. For let 

be a fundamental system distinct from that originally chosen ; it must be 
linearly related to the former one, thus 

7;i=-Cii«;i+Ci2«^2+ • • • 

I^2=^’21«^1+^^22«^2+ • • • +C2n«^n, 

Vn=C^l’^l+Cn2.'^2+ • • • +Cnn^n. 

where the coefficients are constants such that |Cy, |=|=fi- Suppose that, 
after the circuit has been described, the solutions Vi, 1 ^ 2 ? • • •» become 
respectively Vj, V 2 , . • •, then 

• • • -h^lnPri* 

F2 — ^21^1 +^22^2+ • • * +-^2n^n> 

^n“^nl^l+^n2^2+ • • • +^nn^n» 

where I |=}=0. Hence 

n 

^r=2^«(c.ia)l+Cf2a'2+ • • • +c,„wj. 

<r*l 
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But also 

Vr=CrlWi+Cr2Wi+ . . . +C,„W„ 

n 

«-l 

Thus, by comparison of the coefficient of 

n n 




/r- 1 , 2 , . . .. n\ 
U=l, 2, . . n/ 


Now, by virtue of these relations, the product ' 


^ ll > ^ 12 » • * •> ^In 


^11 9, ® 21 > • * ^nl 

^ 21 » ^ 22 > * * •> ^ 2 n 


fll 2 » ^22 — 9, - . a „2 

^ nl > ^ n 2 > • • •» ^nn 


^ ln » ^ 2 n » * • ^nn 9 


and the product 


^11> ^21» 
^12» ^22» 

^ln> ^2n> 


C«1 

<^n2 


^ 11 — St Ai2i 

A2I9 A 22 ^9 

Afii* Afi29 


are exactly equal- It follows that 


identically with respect to s. 


Am 

A^n 


Ann-9 


dll — Sf 

fl2l» 

• •» 

== 

-^ 11 “ 

-S, A2I9 

•9 Anl 

(ll 2 , 

1 ■ 



-^ 12 > 

A22 — 99 . 

An 2 

^ln> 

^2nJ 

• ann ~'9 



^2n» 

• -9 Ann — 9 


16*81. Non-Repeated Roots of the Characteristic Eqaation. — In the first 
place, let the characteristic equation have n unequal roots ^ 2 » ‘ • •» ^n- 
Then there exist n solutions Wi, U 2 , . . Wn which, after the circuit has 
been once described, become 17 U 2 , . . respectively, where 

Ui=SiUit U2=S2U29 . . Un^SnUn- 

The solutions Wj, U 2 * * • are fully equivalent to the original set, and 
form a fundamental system. 

Consider in particular the case where the contour encloses one singular 
point only,t say 2 = 5 , and consider the multiform function (2—5)^. After 
one complete circuit has been described, this function becomes e^^p{z—i)P. 
Let pj^ be chosen so that 

then the function 

<f^z-l)=={z-Q-Pmi 

will return to its initial value after the description of a complete circuit about 
5 ; in other words <l>{z—Q is a uniform function of 2 in the domain of the 
point 5 . 

Moreover p* is undetermined, in the sense that it may be replaced by 
where m is any positive integer. If pj^ can be so determined that 

* For the rule for multiplyi^ together two determinants of the same order, see Soott 
and Mathews, Theory of DeterminantSt Chap. V. 

t The contour might now conveniently be taken to be the drde |z— {1—12 where, 
if Zi is the nearest singular point to {, 12 is any number less than 1 s, —{ |. 
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^|.(0) is finite, but not zero, the solution is said to be regular. A regular 
solution is therefore one which is expressible in the form 

u,={z-ipUz-l), 

where 

<k{^--0=O(l) as 

The index is known as the exponent relative to the regular singular 
point 

If pjc cannot be determined in this way, <^^(2—5) (and therefore Uj^) has 
an essential singularity * at z~^; the solution is then said to be irregular. 

This occurs, for instance, when 


16*22. The Case of Repeated Boots. — Suppose now that the characteristic 
equation has repeated roots, for instance let the root Si be repeated m times, 
^2 repeated m2 times and so on until the enumeration of the roots is com- 
plete. Then 

^ 14 -^ 2 + • • * 

It will now be proved f that, corresponding to any root s of multiplicity m, 
there exists a sub-set of p( <m) linearly distinct solutions 

^2> • • •» 

which become respectively, after the circuit has been described, 

s(V2+Vi), . . ., 

The remaining solutions Vfx+2y • • •» give rise toother sub-sets with 

the same multiplier s. In other words, what has to be proved is that the 
set of n linear transformations (§ 15*2, B) may be replaced by the aggregate 
of a number of sub-sets of which 

Vi=SVi, V2^s(V2+Vi), . . ., VfjL=s(Vf,+Vfi-i) 

is typical, Uj, V29 • • being linear combinations of Wj, W2» • • •» ^n- 

This will be proved by induction, the first step being to assume it true with 
regard to an (n— l)-fold system, and to deduce from this assumption its 
truth in the case of an n-fold system. 

Let or be any root of the characteristic equation ; then there exists a 
solution V such that 

V=<TV, 

Of the solutions Wj, 102, . . ., at least w— 1 are linearly independent of 
i;; let them be 102, . . ., After the circuit has been described they 
become W2, • . •, W„ respectively, where 

I 11^2—62^+6225^2+ • • • +62n5^n> 

(C) 

( 6„t;+6„2W^2+ • • • +^nn^n* 

But s , 0 , . . 0 I =j=0, 

62, 622, .... 62„ I 

^n» 6„2> • * M 6„„ I 

from which it folllows that 




/i=:2, 8, . . ., n 
\j=2, 8, . . ., n 


* { is also said to be a point of indeterminoHon. 

t Fuchs, J. fur Math. 66 (1866), p. 186 [Ges. Werke^ 1, p. 174] ; Hamburger, J. fur 
Math. 76 (1878), p. 121. 
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Write 




then 


1 ^ 2 ^ “^ 22^2 ~ 1 “ • • • ~^b2n^nf 


(C) * • • • • • 

I W^n'=^n2«^2+ • • • +bnn’^n 

is a set of linear transformations on w— 1 symbols, with non-zero determinant. 
It follows from the assumption made, that Wo, . , may be replaced by 

linear combinations of these symbols, say 


^ 2 > * * *» — 1 > 

which become Ui\ • • •, -i description of the circuit. 

Then the system (C') is transformed into 

TJi =51^1, 1/2 — • • •> fV 1 )' 

together with other similar sub-sets giving in all n— 1 equations. But if the 
transformation which changes w^, . . into u^, . . u^-i is applied 

to the system (C) instead of to the system (C/), the former system will 
become 

U2~s(u2+Ui)+k2Vy . . ., Ufj.=^s{u^-{-Uij.-i)-{-kixV, 

where /c^, k^, . . ., A:/n are definite constants depending upon certain of the 
coefficients Now write 

where A^, A 2 , . . ., are arbitrary constants. Let the quantities tq, V 2 , . . ., V/i 
thus defined become Fj, F 2 , . . F/a. when Wj, Wo, . . ., % become 
t/i, f/ 2 , . . .» so that 

Fj ~ Fj ~{~ Ajcny, F2™F‘>~|-A20>Ty, . . F^=F^"j“AfAcrf» 

Then 

(C") i (cr— 

^ F^--.v(t;^+t;^_i)4-{A:r“(CT“-’?)Ar+^A^-iK' (r-=2, 3, . . /x). 


In the first place, let a=|= 5 , then Aj, Ag, . . ., A/^ may be chosen so that 
the coefficient of v is zero in each case. Then the set of substitutions 
assumes the canonical form 

Fi-=5rq, V2==s{v2+vi), . . V^=s(Vf^+v^i-i). 

In the second place, let a~s, then if /ci — 0, Ai, A 2 , . . . A^^-.! may be chosen 
to make the coefficient of v disappear, and the set of substitutions again 
assumes the canonical form as above. On the other hand, if ki^O, v may 
be replaced by .w/Zcj throughout and Aj, A 2 , . . A^x-i chosen so as to make 
the coefficients of v, in all equations but the first, vanish. The canonical set 
of substitutions then becomes 

V=sv, V i-==s(Vi+v), V2=s{V2+Vi), . . Vf^-=s{Vfji+V^^i). 

There may also arise two or more sets of substitutions (C") with the 
same factor * s =a. They may be reduced, by proper choice of the 
constant, A, to 

Vi^SVi+kiV, V2=-s(V2+Vi\ . . .. 

F/X+ 1 1 F^4 l)> • • *» Fj,— 1)» 

etc., and it is assumed that A:i4=fi» .... As before, by replacing v 


♦ No special treatment is required when there are several sets of substitutions with 
a factor s=}=or, as the reduction of each set to canonical form is immediate. The only 
case which calls for special mention is the one treated, where s=a, A:i=4=^» /Cj'^=0, etc. 
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by svjkii k-i is replaced by Sy and the first set, taken together with the sub- 
stitution V —sv becomes canonical. In the second set, write 

then 

+ M+2+*^V+i) • * • y'v~S{v'y-\-V'y-l)y 

which is of canonical form. The remaining sub-sets, if there are any, are 
dealt with in the same way. Thus the first part of the theorem is proved, 
namely that if a set of n— 1 substitutions can be reduced to canonical form, 
a set of n substitutions can similarly be reduced. But when n=l the theorem 
is obviously true, in fact trivial ; it is therefore true generally. 

15*28. Solutions of a Canonical Sub-Set — It has thus been proved that 
corresponding to an m-ple root s of the characteristic equation there exists a 
set of m solutions, 

which may be arranged in sub-sets so that, if the solutions become 

^1. v^y . 

when the circuit has been described, 

V2=s{v^+Vi), . . ., V^=^s{Vf,+v^^i)y 


Consider the first sub-set, supposing as before that the contour encloses 
only one singular point z=l. The nature of the p solutions which compose 
this sub-set will now be examined. 

As before 


where 


S^gZfrip 


and is uniform in the domain of the point C 

Now 

r-?+>' 

Vi Vi 

that is to say, Vi/vi is a quasi-periodic function of z—J. But the function 
log (z-~£) has the same quasi-periodicity, for after a circijdt described in 


the positive sense around the point J, — log (z— 0 becomes ^ log (z~-{)+l. 

27 n "tti 

Consequently the difference 

1^2 27rt‘ 

returns to its initial value after the circuit has been described, and therefore 


-.log(z-{) 


where ^i(z— {) is uniform in the domain of {. Hence 

log j, 

where 
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Now make the substitution 


t=- 


1 

27ri 


log (a— 0 


and let 

Vr=-(z--QPUr, 

Then as the variable 2 ; describes a simple circuit, in the positive direction 
around the point t increases to and thus the functions regarded as 
functions of t, satisfy the quasi-periodic relations 

1(^) 

These relations can be satisfied by taking U 2 ,{t)~U and in general by 

taking u^{t) to be the polynomial 

C^{i~l) . . . 

The constant has to satisfy the relation 
and thus 

(r>2). 

Thus a particular solution of the functional equation satisfied by Uf(t) has 
been found. Denote this solution by 0^(1), so that 

. . . (t~r+2) 

■ "(r-l)! “ ’ 

and consider the function 

®r(«)=^rWXl(0+^r-l(*)X2W+ • • • +<>l(<)Xr(0, 
where each function is such that 

x.(<+i)=x.(0- 

Then 

er{t + l)-er(t)='XXr-, + l{t)mt + i)-m] 

5 — 1 


0At)- 


= 2Xr-.n(<)^.-l(<) 

and therefore, 

Uf{t)=&Af) (r=2, 8, . . /i) 

is a general solution of the system of relations 

U^{t -f 1 ) +Wr- 1(0* 

Now referring back to the variable z, it will be seen that the functions 
3 ^ 1 , • • •» are of the following forms : 


in which is written in short for 

where the same determination of the logarithm is taken throughout, and 
the functions are uniform in the neighbourhood of the point 5- 

The remaining sub-sets having the same multiplier s may be treated in 
precisely the same way. Thus in general, when ^ is a repeated root of the 
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characteristic equation, terms having logarithmic factors enter into the 
general solution. This case is frequently spoken of as the logarithmic case 
(see § 6-8). 


Example , — The equation 


dhjo 




^ dvo 

dz 




has the two linearly-independent solutions 

— 2 *, log 2 + 2 ?. 

If 2 describes a circuit in the positive direction around the origin, these solutions 
become respectively, 

Wi = —zi~ — OJi, TFj— — 2 *(log 2 -f 27rt)— 2 i = — Wj— 2irtWJi. 

The characteristic equation is therefore 


or 


-l-s, 0 

— 27ri, — 1— s 


= 0 , 


(S + l)2=:0. 


Any solution of the form 

is said to be regular* when the point ^ is an ordinary point or pole of the 
functions If all the n solutions relative to the point ^ are regular, J is said 
to be a regular singular point of the equation. If any one of the functions ^ 
has an essential singularity at the point ^ is said to be an irregular singular 
point of the equation. 


16-24. Alternative Method of Obtaining the Solutions of a Canonical Set.— 

Starting from the solution 

write 


w^^vjvi^dz 

then Vi 2 , satisfies a homogeneous linear equation of order n— 1, which has at 
least one uniform solution ; let this uniform solution be ^ 12 * The corre- 
sponding characteristic equation is of degree w—1, for one root s has dropped 
out and the canonical sub-set 


y I — V fjL — 
is now replaced by 

Fj2==^12» Ui3~5(z;23 + 1 ^ 12)5 • • *> y IH- 

Now write 

W=Vifvi2jvj3(dz)^ 

and repeat the process. In this way there arises a set of p solutions corre- 
sponding to the canonical sub-set, namely (c/. § 5-21), 

Vi = Vifvx2dz, 


*’r=«l/»12/*'Z3 • • {r=2, 8, . . (i), 

in which U 28 » • • •» ^r-i, r are all one- valued in the domain of Since 

these functions are one-valu^, u,. must necessarily be of the form 

r,=(z-C)P{r^^(z-C)+«’'"^rl(2-C)+ • • • +^rr(z-C)}. 

where <^=log ( 2 — C) and is a constant multiple of <f>x. 

• Thonai, J.fur Math. 75 (1878), p. 868. 
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16'8. A Necessary Ck>ndition for a Regular Singularity —The preceding 
theory is of great theoretical importance in that it reveals the character of the 
general solution of an equation relative to any of its singular points, but it 
contributes little towards the more difficult problem of determining the 
explicit form of the general solution. In fact a point has now^ been reached 
where it is practically impossible to proceed further without imposing some 
convenient restrictions upon the equation or upon its solutions. The path 
to take is pointed out very clearly by the following theorem.* 

A necessary and sufficient condition that tJie point z~^ should he a regular 
singular point of the equation 


is that 


d^w . . .d^^^w 

dz” 


+ • • • 


dw 

dz 


+Pr,{z)w-=-0 


p^{z)=^{z~~i^)~^P{z) 2, . . ., n), 

where P(z) is analytic in the neighbourhood of 

There is no loss in generality in supposing the point i to be the origin. 
The necessity of the condition relative to 2 — 0 will first be proved. It has 
been seen that there always exists a solution 


Wj ^ZP(f>{z), 

where ^( 2 ) is uniform in the domain of the origin, and assuming this solution 
to be regular, <^(0)=f 0. Now let 

w==wijvdz 


be a solution of the equation, then v will satisfy a differential equation of the 
form 


d^-iv 

dz^-^ 


/In — 2jn 

+ ■ ■ ■ + 9 n-l( 2 )!^= 0 , 


iPi W,r-l + 


+(n-r + l)Pr-i^^^ +Pr1^l\- 


and if w is to be a regular solution, v must be regular. But the coefficients q 
are expressible in terms of Wi and the coefficients p, thus 

1 J dw^ I 

dz-- 

Take first of all the simple case ; the equation 

dw , 
dz 

has the solution 

w=Ce~fPi^, 

and if this solution is to be regular it will be necessary for pi to have the form 
where fi{z) is analytic near the origin. Next proceed to the case 
n~2. The equation in v will be of the first order and consequently near the 
origin, 

^ 1 ( 2 ) -0(2-1). 

Also 

Wi dz 

Hence, as before, ^> 1 ( 2 ) is of the form 

Pi{z)=z-^fi(z), 


• Fuchs, J.fur Math. 66 (1866), p. 148 ; 68 (1868), p. 858 ; Tannery, Ann. Ik. Norm. 
(2), 4 (1875), p. 185. 
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where fi{z) is analytic in the neighbourhood of the origin. But 

^ 1 _ dwi} 


P2- 

and since, near the origin. 


Wi( dz^ dz 


Pi ==:0(Z“1), 

P 2 is of the form V 2 (^)» where / 2 (z) is analytic in the neighbourhood of a=0. 

The proof is now completed by induction. The theorem is supposed true 
for an equation of order n— 1, thus in the equation for r, it is assumed that 

qr(z)=z-^gr{z) (r==l, 2, . . n— 1), 

where g^{z) is analytic at the origin. Then it follows immediately from the 
expressions for the coefficients p that 

Pr(z)=z-%(z) (r=l, 2, . . n— 1), 

fr(z) being analytic at the origin. It therefore remains only to prove that 
Pr(z) is of this form when r=n. But this follows at once from the equation 


Pn(z)===- 




Wii dz** 




+Pn 


dwi 

dz 


!■ 


The condition stated is therefore necessary. 

A proof of the sufficiency of this condition could be supplied by proving 
that when the condition is satisfied, convergent expressions for the n solutions 
of the equation can be obtained explicitly. This proof will be given at the 
beginning of the next chapter ; in the meanwhile an independent and some- 
what more general proof of sufficiency will be outlined. 


16*31. Sufficiency of the (Jondition for a Regular Singular Point — It has 

now to be proved that if, in the equation 


d^ 

ds^ 


+ z-^Pi(z) 


d^-^tv 

dz^~^ 


+ . . . 


+Z-" + iP„^l(2) 


dw 

dz 


+ Z-^P^(Z)W=:0, 


all the functions P(z) are analytic in the neighbourhood of the origin, the 
equation possesses a fundamental set of n solutions regular at the origin. 
Now the equation may be replaced by the system 

; dwi dw.-i 

I z~ == Ai(z)Wi+A2(z)W2+ . . . +An(z)Wn, 

where ^ 1 ( 2 ), . . An(z) are linear combinations of Pi(2), . . Pn(z) with 
constant coefficients, and are therefore analytic near z=0. 

It is convenient to consider, in place of the above system, the more 
general system 


I dw 

= AiiWi+AiiW2+ . . . +Ai„w„, 

dwo 

2 -^ = A21W1+A22W2+ . . . +^2n«^fi> 
^ = • • • +-^nn*^n» 
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wherein all the coefficients A are analytic in the neighbourhood of the origin. 
It will first of all be proved that, when a certain restriction (to be removed 
later) is imposed, there exists a set of solutions of this system, regular at the 
origin and also free from logarithmic terras^ namely, 

W 2 =Z^U 2 , . . 

where r is a certain constant, and Wj, U2, . . are all analytic at the origin. 
The constant r may be so chosen that if Cj, Cg, • • are the values of 
Ui, W2, . . when z— 0 , at least one of the numbers c is not zero. Let 
a^f be the value of A^g when z= 0 , then by substituting Wi, WJ2, . . in the 
system and equating to zero the coefficient of z** in each equation, the following 
set of relations is found : 

• * • +«ln<^n 


«nlCl+«n2C2 + - * • +(ann =0. 


By eliminating the unknown coefficients from this system the indicial 
equation or equation to determine r is found, namely, 


^ 11 -r. 

%2* 

• •» ®ln 

a>2i, 

^22 • 

. .. a2n 

^nl> 

fl„2> ♦ ■ 

’ •» ®nn 


= 0 ; 


let its roots, which may not all be distinct, be denoted by 




Now if Wi, W2, ^ are written for z~- , z^^^, . . ., z^^” re- 

^ dz dz dz 

spectively, the system under consideration is 


W i-=:aiiWi+ai2'a>2+ - . • +ainW„+ 0 (z, tv), 
IP2=«21«^1+«22«^2+ • • • +a2n’^n+0(z,w). 


lF„=a„ia)i+a„2W2+ . . . +a„„tv„+ 0 {z, tv), 

where 0 (z, w) is written in brief for linear expressions in zvi, W2, . . whose 
coefficients are analytic functions of z which vanish at the origin. Apart 
from the terms 0 (z, w), this set of linear substitutions is quite analogous to 
that which arose in § 15-2 although its source is completdy different. Let 
the terms 0(z, w) be ignored for the moment, then Wi, OJg, . . may be 
replaced by linear combinations of these quantities, namely Vi, V29 . . ., t;„, 
such that the system becomes, when the roots of the indici^ equation are all 
unequal, 

Fi=ritJi, V 2 =r 2 V 2 y . . Fn=r„t;„. 

By performing exactly the same reduction on the system when the terms 
0 (z, tv) are present, the system considered may be replaced by 

Vi=riVi-hO(z, v), 
r2=r2i?2+0(z, v), 


f^n=r^Vn+0(Z, V). 

If, on the other hand, the roots of the indicial equation are not all distinct. 
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the system may be replaced by the aggregate of a number of sub-systems 
such as 

Fi=raWi+0{z, v), V^+i=rzV^^i+0(z, v), 


F^=ri(u^+u^i)-fO(z, u), F^=r 2 (n„-|-w^_i)+ 0 (z, v), 

and so forth. As the latter case includes the former, only the latter will be 
considered. Transform the system by writing 

Dl=z'’i^l(z), V2=z'^<i>2{z). ■ ■ .. U„=Z’’i^„(2), 

then since VijV^, ■ ■ .,F„ are the same linear combinations of IFi,IF2, . . .,IF„ 
as Vi, 1)2, . . v„ are of Wi, w^, • • •, it follows that 


y V 

^ ~ dz ’ ■ ■ " 


dv„ 

^ . 

dz * 


The system therefore becomes 
.#1 


z-- = 0 ,(z, <f>). 


2 -^-^ = (^2 ^)> 


Since the terms 0 {z, <^) can be found explicitly, and are linear In 
<f>2, . . (f>n with coefficients analytic in 2 and vanishing at the origin, the 
functions <f> can be determined from the equations, as power series in z, by a 
method of successive approximation. It can be seen almost immediately 
that <f>i{z)j . . <f)n^i(z) must be zero when z— 0 , whereas ^^( 0 ) may have any 

arbitrary value a. Thus, for instance, if 1(0) were not zero, ^fx(z) would 
involve a logarithmic term, contrary to hypothesis. If ^2— rj is a positive 
integer, say m, then in general the process of determining successive coefficients 
in the expansion of <^;x -1-1(2) breaks down at the term in 2;”^, for then there is 
nothing to balance the term in z^ proceeding from the term 0 (z, <f>). Thus, 
for the development of all the functions as power series in z to be possible, 
it is necessary to restrict rj^—ri to be not a positive integer (though it may be 
zero) for any value of k. This is the restriction mentioned earlier in this 
section. When this restrictive condition is satisfied, it is possible to deter- 
mine all the coefficients in the series developments of the functions (f). It 
only remains to prove that these developments converge for sufficiently 
small values of | 2: | . An outline of one possible method of proving this con- 
vergence is as follows. 

Let € be the numerical difference between r2 —ri and the nearest positive 
integer, and consider the system of ordinary linear equations. 

V'i=Qi( 2 . ^), 

^ 2 =D^ 1 +Q 2 ( 2 . ^). 


- 1 a I 1 -f <^(z, Ip), 
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in which Qi, Q2, . • Qn are linear expressions in tpi, 02» • • •» whose 
coefficients, vanishing at the origin, are dominant functions for the corres- 
ponding coefficients in the terms 0 (z, of the system in • • •» 

But this present system may be solved for the functions iff in series of ascending 
powers of z with positive coefficients, and these series converge for sufficiently 
small values of 1 2 | . If the coefficient of the leading term in the series for 
each of the functions ip is the modulus of the leading term in the series for the 
corresponding function <f>, the moduli of the remaining coefficients in the 
series for the functions cp will be at most equal to the corresponding coefficients 
in the series for the functions ip. The series for the functions <p therefore 
converge absolutely and uniformly within a definite circle whose centre is at 
the origin. 

It follows that the system of ii linear differential equations of the first order 
possesses the set of regular solutions 

Wi~z^xUi, 

where Wi, analytic in the neighbourhood 0/2=0, and r^ is a root 

of the indicial equation such that the difference 

where rj^ is any other root of the indicial equal ion ^ is not a positive integer- 
When no two of the roots of the indicial equations differ by an integer, 
the system possesses n distinct sets of solutions of the above type. 

In the case of the single equation of order n, to which the system is equiva- 
lent, the indicial equation is 

Mn+^l(b)[^]n-l+ • • • +^n-l(b)r+P„(0)=0, 
where 1 ) . . . (r — n+ 1 ). If the roots of this equation are 

ri, ^ 2 , . . r„, 

the differential equation will possess a solution 

w==z^m/c(z) 

corresponding to each root r^, where %(2) is analytic near 2=0 and %( 0 )=|= 0 , 
provided that none of the differences 

ri-Tj,, r^-rk, . . 

are positive integers, though one or more of these differences may possibly 
be zero. 


15*311. The Logarithmic Case. — To complete the proof of the sufficiency of 
Fuchs’ conditions, it is now necessary to admit the possibility of the roots of the 
indicial equation differing by an integer. Let the roots 


rit rj, . . Tfj, 


differ from one another by integers, and from all other roots by numbers other than 
integers. Let 

Ti>r^> . . . >rfi. 

The solution 


corresponding to r^ exists in consequence of the work of the previous section. Let 

w=^Wifvdz 

be a solution, then (§ 15*8) v satisfies an equation of order n — l satisfying Fuchs’ 
conditions with respect to z=0. But since 


dz\ww 


the roots of the characteristic equation relative to the equation in v are 


rj—rj— 1, fg— Ti— 1, . . 1, 

and of these the first are negative integers. 

2 B 
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Since there will be a solution 

where ^(z) is analytic near the origin and ^(0)=J=0. Consequently there exists the 
solution 

w^—Wifz 

which, multiplied if necessary by a constant factor, reduces in general ♦ to 

log2-fti22(z)}- 

The process may be repeated, giving in general 

. . . -l-fMz)} 

(v = 2 , 3 , . . p), 

where the functions u(z) are all analytic in the neighbourhood of z=0. The 
remaining groups of indices are treated in the same way and the proof of the 
sufficiency of the condition is complete. 


16*4. Equations of Fuchsian Type. — An equation of Fuchsian type is one 
in which every singular point, including the point at infinity, is a regular 
singularity. Let there be v regular singular points 


fli, «£, ...» Cly 

in the finite part of the plane. It is an immediate consequence of the theorem 
of Fuchs that the coefficient p^i^) will be of the form 

Pm(2)=(z— ai)~’“(2-a2)~’" • • • (2-av)~’"jPm(z). 

where, since there are no other singular points in the finite part of the z-plane, 
P„,(z) is an integral function of z. 

Now consider the behaviour of these coefficients at infinity ; if the equation 
is to have a regular singularity at infinity, the point at infinity must be at 
most a pole of the function pm{z). Consequently, Pm(^) is a polynomial in 
2, and Pm(^) is expressible in the form 


Pmiz)-- 




~ay 




QM 


ag)" 


(z-o*,)”*-!’ 


where is a constant | and is a polynomial whose maximum degree is 
to be determined. On the other hand Pmi^) admits of the development 

convergent for sufficiently large values of | z | ; let 

w=z^(cQ+CiZ-^-\rC2Z-^-j- . . .) 

be assumed to be a solution of the equation, regular at infinity. The exponent 
r is determined by the indicial equation relative to the point at infinity ; if 
there are to be n distinct regular solutions this indicial equation must not 
degenerate to an order lower than w. Since, therefore, the indicial equation 
arises by equating to zero the terms of highest order in z, it must involve the 
term of highest order in which is 0 (z*'“’*), and no other term can be of an 
order greater than this. But the dominant term arising out of Pm(z)tt^^^ is 
0{2i^m+r-n+m^ and therefore 

It follows that 

Qm(z)=0(Z«*'-»»->') 

at most, when m>l, and that Qi is identically zero. 

There remains the question as to what degree of definiteness is introduced 


♦ Iq the very particular case in which the series development of ^z) does not involve 
the term no logarithmic term appears in ZC|. 
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into the equation by the knowledge of the n exponents which correspond to 
each singular point. Consider the singularity z—a ^ ; if the regular solution 

w^{z—a^y^ CKiz—a^Y 

is assumed, the indicial equation is found to be 

Wn+ 

m — l 

Consequently, if the exponents 

* * *» 

relative to are pre-assigned, the constants are uniquely determined, 
thus 

n 

Pi,-|M(n-l) = - 

i:-l 

n n 

i-1 

and so on. 

Now suppose that the leading term in is so that for 

large values of z, 

pjz)=z-”‘l 
If a solution of the type 

w—z^(bQ-j~diZ~ ^+^2^”^“!" • • • ) 
is assumed, the corresponding indicial equation is found to be 

Wn+ X 1 2 

The exponents relative to the point at infinity are defined as the roots of this 
equation in a with their signs changed. 

If the exponents are Si, 82 , , . S^ then, since Ai= 0 , 

2-Pi.-i«(«-i)= 2 

k^l 

But 

and therefore 

that is, the sum of all the exponents is constant. Thus if there are v+1 
singular points (including the point at infinity) there are n(v+l) exponents 
with one relation between them. The coefficient Pm(^) contains m(»/— 1)+1 
constants, namely the p constants and the mi'—m—v+l coefficients of 
the polynomial Qfn(z)- Thus the equation contains, in all, 

in(n+l)(y—l)+n 

distinct constants, of which w(v+l)— 1 are accounted for by the exponents. 
There remain 

l)(rw'— n— 2) 

arbitrary constants. 
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The n solutions corresponding to each of the i^+l singular points are 
grouped together under one symbol known as the Riemann P-function * : 



' ai . 

. (ly 

C30 

p 

•ail • 

. a^i 

8i 

- 


• 

• 

. z 


, ^in • 

• ‘ CLpn 

8» 


which indicates the location of the singular points, and the exponents relative 
to each singularity. 


16*6. A Class of Equations whose general Solution is Uniform.— Consider 
the equation 


d^w d^- 


-10 


+ • • • +^>n-l(^)^+P«(2)«’=0; 


it will be assumed 

(a) that the coefficients are polynomials in z and that the degree of po(^) 
is not less than that of any other coefficient ; 

(b) that the singular points which lie in the finite part of the z-plane are 
regular ; the point at infeity may or may not be regular ; 

(c) that the general solution of the equation is uniform. 

In order that (c) may be true, it is necessary, in the first place, that the 
exponents relative to every singular point be integral, and in the second place 
that no logarithmic terms appear in the solution. 

It will now be proved that, when these conditions are fulfilled, the general 
solution of the equation is of the form 


zo=CicVPi(2:)+C2<?^»^P2(2)+ ‘ 

where Ci, C2, . . ., are the constants of integration, Aj, A2, . . ., are 
definite constants which need not be all unequal, and the functions R(z) are 
rational.! 

Let the finite singular points be aj, and let the least negative 

exponent relative to a, be a, ; if the exponents corresponding to a, are all 
positive, let a, be zero. Then the change of dependent variable 

Wi—(z—ai)^i . . . (z—ay)°^ 


transforms the equation into one in which all the exponents relative to the 
finite singularities are positive integers or zero ; let the transformed equation 
be 


This equation has the properties (a), (b) and (c) specified for the original 
equation. 

Now let 

Wi=W2e^, 

then there arises an equation in which the coefficient of W2 is 


^”?o(z)+A"-i?i( 2)+ . . . +Aj„_i(2)+g'„(2), 


and A can be so chosen as to make the coefficient of the highest power of 2 
zero. The equation may then be written 




d”a)2 

dz” 




d"“ia)2 


■ . • +Q«-l(2)-^+Qn(2)«’2=0. 


• Riemann, Abh. Gta. Wits. Odtt., 7 (18S7), p. 8 [Math. Werke (2nd ed.). p. 87]. 
Cf. § 7*28. 

t Halphen, C. R, Acad, Se. Paris, 101 (1885), p. 1288. 
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in which, if of degree m in z, Qn(^) is at most of degree m—l and the 

remaining coefficients are of degrees not exceeding m. 

Now 


where y© is ^ constant. 


Qo{z) 

The sum of the exponents relative to is 
Jn(n-l)~y,. 


Now these exponents are unequal positive integers, their sum is therefore not 
less than 

0+1+2+ . . . +(n— l)=rjn(n— 1). 


Consequently y, is zero or a negative integer, and therefore 


5=2y,<0. 

Suppose, for the moment, that Q„( 2 ) is not identically zero ; it will be shown 
that a finite chain of transformations can be set up which leads to an equation 
in which the term corresponding to Q„(z) is identically zero. Let 

then 

d,n++ • • ■ +e„-l(2)W^l+Q„(2)«>2=0. 


Differentiate with respect to z, obtaining the equation 
/fnur /fn-lW 

Qo(^) +{Qo'(2f)+Ql(^)} + * • * +Qn'(2^)^2— 


and then eliminate W 2 between the last two equations. The eliminant is 

<2o(2)Qn(3)^'+[{Qo'(2)+ei(2)}e„(2)-Qo(z)Q„'(2)]®^-„++ ... =0, 

and is an equation of the same type as that in W 2 ^ Let S' be the number which, 
in this equation, replaces the number S in the equation in W 2 ; S' is the 
coefficient of ^ in the expansion in descending powers of z of 

Qo'i^) I Qi(2) Qniz) 

Qo(2)'^Qo(z) (i„(z)’ 

and this coefficient is m in Qx)'(z)/Qq{z), S in Qi(z)IQo(z) and is not greater than 
m—l in Qn{z)IQn(^). Consequently, 

S'>S+1, 

The process may be repeated, provided that the coefficient of IFi in the 
above equation is not zero, by finding the equation in 1^2 where 


a number S" is obtained such that 

S''>S+2, 

and so on. The process must, however, terminate, because the numbers 
S', S", . . . are negative integers. Thus there will come a stage at which the 
coefficient of the dependent variable 

dPw2 
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is zero. The equation then has the solution 

JPFp —constant, 

and therefore Wz is a polynomial in z of degree p. Thus, since 



(z~ai)®i . . . (z— a^)®v’ 

there exists a solution 

w—e^R(z) 

of the given equation, where R(z) is a rational function of z. 

To complete the proof it is necessary to show that there are distinct solu- 
tions of this type equal in number to the order of the equation. This will be 
assumed when the order is w~l and then proved for an equation of order n. 
The given equation possesses one solution of the type considered, let it be 

Wi —e^i-Ri(z) 

and write 

w=wijudz. 

The new dependent variable satisfies an equation of order n— 1 and this 
equation will be of precisely the same type as that in tv. It therefore has a 
solution 

'iP=e^R{z\ 

where R(z) is a rational function of z ; let 

w~Wi Je^R{z)dz. 

Now, since w is to be uniform, the integral 


Je^R{z)dz 

can introduce no logarithmic terms ; it must therefore be of the form 

where 1R(2;) is rational in z. The n—1 independent solutions w(z) therefore 
lead to n—1 solutions 

Wr=^e^f^R^(z) (r=2, 8, . . ., n), 

which together with Wi form a set of n independent solutions of the given 
equation. Since the theorem is true when n=l, it is true always. 

The converse of this theorem is also true, namely, that if e^\^Ri(z\ 
e^t^R 2 {z), . . e^n^Rn{z) are linearly distinct, these n functions satisfy a 
differential equation of order n, with polynomial coefficients, such that the 

d^zv 

degree of the coefficient of is not less than the degree of any other co- 
efficient in the equation. Consider, in the first place, the single function 

w—e^i^Ri(z) 




P(z) 

Q(^y 


where P and Q are polynomials in z. Then 


PQ~^=(A,PQ+F'Q-PQ')w, 


and therefore the coefficient of w is a polynomial of degree not exceeding 

that of the coefficient of ^ . 

dz 


Now suppose that for an equation of degree n—1 the coefficient of 


is a pol)nnomial of degree not less than that of the remaining coefficients. 
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The n functions 

R,{z) R,(z) 

satisfy a differential equation 

+ • • • +Qn-l(z)-^„ -0, 

whose coefficients are pol)niomials in z multiplied by exponentials. If 

dW 
^ ~ dz ’ 


there arises an equation of order n— 1 in w whose solutions are 


d 

dz 





each of which is of the type €^R{z). By reason of the' assumption made, the 
exponential factors in Qo(^)> • • •> cancel out, and the degree of Qo{z) 

is at most equal to that of the remaining coefficients. Now make the 
substitution 

w=e^*Ri{z)Wy 


then the equation satisfied by w is of order n and is of the type specified. In 

d^UD 

particular the degree of the coefficient of is at least as great as that of 

the other coefficients. The converse theorem is therefore proved. 

This investigation gives a clue to the nature of the solutions when the point 
at infinity is a point of indetermination of a simple character. 


15*6. Equations whose Coefficients are Doubly-Periodic Functions. — 

Another class of equations whose general solution, when uniform, is expressible 
in terms of known functions is revealed by the following theorem.* When 
the coefficients of a homogeneotis linear differential equation are duyubly-'periodic 
functions of the independent variable, the equxUion possesses a fundamental set 
of solutions which, if uniform, are in general doubly-periodic functions of the 
second kind. 

Let the differential equation be 


d^w , . . d^-^w 

dz« 


dw 


+ • • • +p«(z)a>=0 


and let the coefficients p(z) be doubly-periodic functions with the periods 
2a) and 2a)'. It will also be assumed that the number of singular points in 
a period-parallelogram is finite, and that the general solution of the equation 
is uniform, for which it is necessary that the exponents relative to every 
singular point should be unequ^il integers. 

Let w>i( 2 :), w^iz), . . ., Wn(^) a fundamental set of solutions of the 
equation. Then 

Wi{z+2a}), ^ 2 ( 2 + 20 )), . . ., w„(z+2a)) 

will also be solutions forming a fundamental set, and there arises a set of n 
linear relations 

Wr(z+2a))=a,.iWi(z)-i- . . . {r=l, 2, . . ., n). 

♦ Hermite, C. R. Accui. Sc. Paris, 85-94 (1877-82) passim [CEuvres, 8, p. 266] ; Picard, 
C. R. 89 (1879), p. 140 ; 90 (1880), p. 128 ; J./fir Math. 90 (1881), p. 281. Mittag-Leffler, 
C. R. 90 (1880), p. 299 ; Floquet, C. R. 98 (1884), pp. 88, 82 ; Ann. £c. Norm. (8), 1 (1884), 
pp. 181, 405. 
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By following a line of reasoning very similar to that used in § 16*2 it can 
be proved that there is at least one solution Ui{z) such that 

where 5 is a numerical constant. Now consider the other period ; the 
functions 

Ui(z), Wi( 2 + 2 co'), Ui(z-\-4iO}'), . . . 

are all solutions of the equation. Since the equation has only n distinct 
solutions, there wiU be a number m (<n), such that Ui(z-\-2nuo') is expressible 
as the linear combination 

hiUi{z)+h^Ui{z+2(x)')-\- . . . +h^u^{z+2(m-l)w}, 
and supposing m to be the least integer for which this is true, the constant 
is not zero. 

Let 

%(z+2ai')=W2(2), 

U2{z+2o}')=-u^{z\ 

then 

U^{z+2(D')=biUT,(z)+b2U2(z)+ . . . +b^u^(z), 
and ^ 1 ( 2 ), %( 2 ), . . ., u^(z) are linearly distinct, and 

Uf(z+2(o)=sUr{z) {r=l, 2, . . m). 

The existence of the above set of transformations shows that there is at least 
one function v(z) which is a linear combination of Ui{z), . . uj^z) such that 

v{z+2oj')^s'v(z), 

where is a constant. 

Consequently the equation has a solution w =^v{z) such that 
v(z+2(i)) =sv{z)y v{z+2o}') ~s'v{z)y 

in other words v(z) is a doubly-periodic function of the second kind, or a 
quasi-doubly-periodic function. 

In the general case, when the characteristic equation corresponding to 
the substitution of z+2cj (or 2 :+ 2 cu') for z has n distinct roots, the equation 
will have a set of n fundamental solutions eact^ of which has a quasi-periodicity 
of this nature. 

In any case, an analytic expression of the general solution can be arrived 
at. Let 

be any quasi-periodic solution of the given equation, and write 

w—(f>i{z)fWdz, 

Then W will be a uniform solution of an equation of order n— 1. On account 
of the fact that <f>i(z)l<f>{z) and its successive derivatives are purely periodic, 
the coefficients of this equation, after division throughout by {^( 2 )}", will be 
purely periodic. This equation in turn has a quasi-periodic solution <f> 2 (z) 
and therefore 

is a solution of the original equation. This process may be continued, and 
the n distinct solutions 

«’n=^l(2)/^2(z) • • • 


are obtained. 
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16*81. The Eiqplicit Form ot the Solution. — Let 

w=^(z) 

be a solution of the equation, such that 

(/>(z +2co) ~s^(z), <^(z-{-2a)')~s'<^(z). 

Consider the function 


i//(z) 


^a(z-~a) 
a(z) ’ 


where A and a are constants, and g{z) is the Weierstrassian ct- function.* 
Then 

0(z+2a))=^2Aa>-2»io0(2:), 

and therefore the quotient <f>(z)ltp{z) will be doubly-periodic if 

2Xaj — 2T^a— log s, 

2 Xco' —27)' a —log s'. 

Since it is known that | 

7)(d' — ojT)' — ^7ri=^0y 


these equations determine A and a in terms of 6t>, co', rj, r)\ log s and log 5 '. 
Thus 

#(»)=«“ pw- 

where p( 2 ) is an elhptic function. 

Now restrict the equation to the second order ; when the roots of both 
characteristic equations are unequal, both solutions are doubly-periodic 
functions of the second kind. Let the two solutions be <^ 1 ( 2 ) and and 
consider first of all the case in which both characteristic equations have 
double roots ; suppose 

+2o}) <^ 2 ( 2 +2w)=^s<l).^{z), 

^ 1 ( 2 + 20 ;') <I>2{z-\~2(x)') ^s'(f)2(z) -^t'<l>i(z). 

If t'=0, <f»i(z) and doubly-periodic functions of the second kind ; let 

t'^0, then ^i(s) is expressible in the form obtained above. Also if 


then 

X(2+2cu)=-x(^), 

x(^) +^* 

Compare this with the function 

Ai{z)+Bz, 


♦ Whittaker and Watson, Modern Analysis^ § 20*42. It may here be noted that 
= _«..(*+»), ‘K=' + 2u,') ^ 

o{z) a(z) 

where t) and t)' are constants. Also 

d 

- log or(2)=f(z), 
dz 

so that 

Jfz -f 2a>) = C{z) -{- , ^(Z + 2a»') = ^(z) + 2r}\ 

|£(*)=-r(*). 

t Whittaker and Watson, loc. ciU { 20*411. 
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which increases by 2Ari when z increases by 2cu, and by 2Ari' +2Ra>' 

when z increases by 2a>'. Thus if 

At) = 0 , Ar)' -\rBw = , 

the function 

^{z)-Ai{z)-^Bz 

will be a doubly-periodic function of 2 . In this case therefore 

where pi(2) is an elliptic function and A and B are definite constants. On 
the other hand, let 

<f>i{z-\-2<x}) =s^i(z), ^ 2 ( 2 + 20 )) —s4>2{^) 

^ 1(2 +20)') =s'<f>i{z)y <f>2(z +2a)') =^s'<f>2{z) +t'<f>i(z)- 

These are consistent since <f>{{z+2o))+2w*}=<f>{(z+2a}')+2a)}. Now ^ 1 ( 2 ) 
is a doubly-periodic function of the second kind as before, but in this case 

X[z +2to) =x(2) + X{2 +2to') =x(2) + 1' > 

and the constants A and B have to be determined by the equations 

t t' 

Ari+B(,t = ~, Ar)'+Bw'=—.. 

The form of <f> 2 (z) is, however, as before. 

The equation of the third order may be treated similarly ; the only case 
needing special discussion is that in which the characteristic equation has a 
triple root. In that case ^ 1 ( 2 ) and <l> 2 (z) are of the forms given ; the third 
solution will be found to involve terms in 

22 , zC{z) and ^Hz). 

In general, if the characteristic equation has an m-ple root, there will be 
solutions involving 2 and ^{z) up to the power. This corresponds 

to the logarithmic case in an equation of Fuchsian type. 

16*62. The Lame Equation.— In the equation of Lame,* 

-{ft+n(n+l)f (z)}a)=0, 

where n is a positive integer and h a constant, the singular points are the 
origin and its congruent points 2ma)+2in'w\ The exponent^ relative to any 
singular point are — n and n+1. The Fuchsian theory makes clear the 
existence of one uniform solution, namely 

aJi(2)=(2— 2w<u— 2m'a>')’*+iFF(2), 

where W{z) is analytic in the domain of the point 27 nw+ 2 in'a)' and not zero 
at that point. The difference of the exponents is 2n+l, and since this is a 
positive integer, the possibility of the second solution W 2 (z) containing a 
logarithmic term has to be considered. But since 

W2{z)Wi(z) —Wi(z)W2{z) =0, 

♦ Whittaker and Watson, Modem Analysie (8rd ed.), Chap. XXIII. The Jacobian 
form of the equation, namely 

^ =.|n(n+l)fe* Bn*a!-i}}re 
is obtained by the transformations 

*“‘-**- 
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the' second solution is 

where 0 is a constant. But l/{wi(2)}* is easily seen to be an even function 
of z ; its residues relative to the origin and congruent points are zero, and 
therefore a logarithmic term cannot arise. In particular, let n=l, so that 
the equation is 

-{ft +2f (*)}«. =0. 

Introduce a parameter a, connected with h by means of the transcendental 
equation 

f(«)=ft. 

Then the equation has the solutions 

and these solutions are in general distinct. If, however, h is equal 
to Cl, or ^8, the solutions are not distinct. For example, if h is equal to 
a becomes equal to eoi and the two solutions which in general are distinct now 
both reduce in effect to 

.cr(2+coi) 

When h=^ei the second solution may be obtained by means of a quadrature, 
but it is more convenient to arrive at it by a limiting process, supposing, in 
the first place, that h is not equal to but differs only infinitesimally from 
it. Then the equation 

^(a)^h 

has the roots a—wx ±€, where c is infinitesimal. Consider the function 


where 




<r( 2 ) 


This function is a solution of the equation ; its limit will be the second solu- 
tion W 2 required. 

Now 

Uo>l+€)=i(wx)+€V(o>x)+ . . . 

. . ., 

and therefore 
Also 

0“(2?+a>i+€)=or(2:+cui)+€0''(2+^l)+ • • * 

==(r(2+a>i){l+€t(2+^*>i)+ • • •}» 

and thus 

differs from Wi only in the sign of c. Finally 

a>s = W'j) 
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It will be noted that the solution in general is not doubly-periodic, but 
consists of a doubly-periodic function multiplied by an exponential factor. 
Thus when a has one of the characteristic values coj, or cog, the first solution 
Wi is periodic, but the second solution is not periodic. 

The two independent solutions of the Lame equation 

may also he expressed in the forms 

{f (3) f (a)-«,}»{t(2; 4 


16*63. Equations with Doubly-Periodic Coefficients such that the Ratio of 
any two Solutions is Unifonn. — As before, let the equation be 
d"w dv) 


= 0 , 


and let the coefficients be doubly-periodic functions with periods 2w and 2co'. 
It will now be supposed that although the general solution is not unifonn, 
nevertheless the ratio of any two particular solutions is a uniform function 
of z. It will be shown that this case can be reduced to that in which the 
general solution is uniform.* 

Let be a singular point ; the exponents relative to this singularity 
must differ by integers. Let 

• • • 

be the exponents, arranged in increasing order of magnitude so that ^n, ^i 2 » • • • 
are positive integers. Let ai be the residue of pi(z) relative to the pole s— aj. 
Then the sum of the roots of the indicial equation relative to a i is 

tti, 

and this is equal to the sum of the exponents, that is to 

n-l 

Now let there be k singular points 


in one and the same period-parallelogram, then 
n(j/j+^2+ • • • +^A;)+2^r« — 

But ^a,., the sum of the residues relative to the poles within a period - 
parallelogram, is zero, and consequently 

n(vi 4-1^2+ • • • +'^k) 

is an integer. Let m be the least integer for which 
77^2(l^l+V2+ • • • 


is an integer and consider the function 

Since 




z~\-2moi 

m 




{o'(2— «*)}”*■ 


a{z a +2mco) ==^ 2 mn( 2 - « + »t<u) + — a),* 


^{z-\-2mco)==e 




♦ Halphen, M^m. Acad, Sc. Pans (2) 28 (1884) [(Fuvres, 8, p. 56]* 
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It follows that the logarithmic derivative of p( 2 ;+ 2 t?ia)) exceeds the loga- 
rithmic derivative of |p(z) by 

which is zero. The same is true with regard to the period 2ma>'. Thus the 
function ^'(z)l^(z) is a doubly- periodic function with periods 2?nco, 2mto'. 
Now make the substitution 

then the equation in W has coefficients which are doubly- periodic with the 
periods 2ma>, 2ma>'. But in this equation the exponents relative to each 
singular point are positive integers. The equation therefore has one uniform 
solution. But since the ratio of any^ two solutions of the equation in w is 
uniform, the same is true of the solutions of the equation in W, Conse- 
quently the general solution of the equation in W is uniform, which was the 
theorem to be proved. 


16*7. Equations with Simply-Periodic Coefficients. — In the equation 
d^w , , , .dtv , , . 

+ • • • +Pn(z)w^O, 


let the coefficients be uniform purely-periodic functions of z with period 2a>, 
devoid of any singularities but poles in the finite part of the z-plane. There 
is no loss in generality in supposing a; to be a positive real number. The 
theory of equations of this type is very similar to that of equations with 
doubly-periodic coefficients, by which it appears to have been suggested, 
and is generally known as the Floqiiet Theory * 

Let Wi{z), Wo{z\ . . Wn(z) be a fundamental set of solutions of the 
equation. Then 0 ) 1 ( 2 : -f-2a>), u)2(^+2c*>), • - •, w^{z-\~2io) likewise satisfy the 
equations, and therefore there exists a set of linear relations 


w^(z+ 2 w)^a,^Wi{z)+a^^W 2 {z)+ . . . +arr,w^{z) (r==l, 2, . . ., n) 


and, as in § 15*2, the determinant | | is not zero. 

The problem of determining a solution u{z) such that 

u{z-\-2(o)—su{z) 

is equivalent to that of reducing the above set of linear relations to its 
canonical form, which in turn depends upon the characteristic equation 


ai2, 

^ 21 » %2 — 


®ln 

«2n 


-=0. 


I ®nl> ®n2> * * 'J ®nn ^ j 

If this equation has n distinct roots Si, $ 2 , • . then a fundamental set 
of n solutions Ux{z), u^iz), . . ., Un(z) can be found such that 
Wi(z-f2£o)=:j?iWi(z), . . u^(z+2a})=:^s^Un{z), 

If, on the other hand, $i is a repeated root, there will be a sub-set of 
solutions Ui{z), . . Ufj,(z) such that 

Ui{z-{-2w) ~SiUi{z), 

U 2 (z +2io) ==Si{U 2 (z) +Wi(2)}, 


Ufi(z+ 2 a}) =Si{Ufj,(z) 1 ( 2 :)}, 
and possibly other sub-sets of a similar nature. 

* Floquet, Ann, Norm. (2) 18 (1888), p. 47. 
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Consider the analytic expression of the solutions in these two cases. In 
either case there is at least one solution Ui{z) such that 

Ui{z -f 2o>) =^ 1 ^ 1 ( 2 ;). 

Now 

e~ +2co) =Sie~ ^ ^Ui(z\ 

and therefore 

e~^u(z) 

will be a purely periodic function, with period 2a>, provided a is so chosen that 
A number a satisfying the equation 

for any particular value of r is called a characteristic eocponent ; its imaginary 
part is ambiguous in that any integral multiple of Trilw may be added to it. 
The real part of a, on the other hand, is perfectly definite, and plays an 
important part in the theory. 

Thus, when the n roots of the characteristic equation are distinct, there 
exists a linearly independent set of u solutions Ui(2), Uziz)^ . . u^iz) such that 

where is a characteristic exponent corresponding to and <f>r(z) is a purely 
periodic function with period 2a>. 

Now consider the case where Si is a repeated root. By writing 

Uy{z)=e^i^v^{z), 

the canonical sub- set is reduced to 

Vi(z+1i<o)^Vi{z), 

1?2(2 +2£u) =V2{z) 4-5^1 

v^j,(z +2a>) =-v^(z) 1 ( 2 ;). 

Thus 

V2(z+2w) ^V2{z) , . 

Vi(z+2<X)) Vi(z) ' 

and therefore 

V2(z) Z 
Vi{z) 2co 

is a purely periodic function of z, with period 2w> In general, it may be 
proved, precisely as in § 15*23, that if 

P 

' (2w)>'u ! 

then 

ui(z)=^e^*</>i(z), 

U2(z) ==e^i*{Pi(z)^i(z) +^2(^)h 

(j^=2, 3, . . fi), 

where ^ 1 ( 2 :), purely periodic, with period 2co. 

16*71. The (Sharaoteristic Exponents. — When the characteristic exponent 
a is a pure ima^ary, the corresponding solution remains finite as z tends to 
infinity along the real axis. On the other hand, if the real part of a is not 
zero, the modulus of the term becomes infinite either for 2 ;«+oo or for 
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Z — — QC. In the former case the solution is said to be stable^ in the latter, 
unstable. 

The problem of determining the characteristic exponents is in general 
a very difficult one.* The theory which has been outlined, and which reveals 
the functional character of the general solution, does not provide a practical 
method for obtaining the solution explicitly. The problem has therefore 
to be attacked indirectly, as follows. 

Consider the equation of the second order 

g=pw«>. 

where p( 2 :) is a function having the real period 26u, which is analytic throughout 
a strip— including the real axis in its interior. The characteristic 
equation is, in this case, of the form 

—As +1=^0, 


where A is a. constant depending only upon the function p(z). Let f(z) and 
g{z) be two solutions of the equation such that 

/(0)=1, /'(0)=0, 
g(0)^0. g'(0)=.i, 

and let 

f(z -t-2aj) —ciiif{z)-{-ai 2 g(z), 
g(z +2a)) -=a2if{z) +a22g{z), 

so that 

g'(z +2a>) =a 2 if(z) +a 22 g\z). 

By writing z=0, it is seen that 

f(2oj)—aiiy g'(2cx>)— a 22 , 
and since the characteristic equation is 

Uii — Sf ai2 I =0, 

^21» ^22 — ^ ! 

it follows that 

A —^11+^22 

=/(2a>)+g'(2co). 

Now consider, instead of the original equation, the equation 

d^w V 


it possesses solutions 

f{Zy X)=l+Xfl{z)-{- . . . +A’‘/„( 2 )-f . . ., 
g{Zy X)—Z'j-Xgi(z)-i- . . . +A**g,j(2)+ . . 


such that the functions /n(2) and gn(z) are zero at 2 = 0 , and the series are 
convergent for all values of A when z lies within the parallel strip enclosing 
the axis of reals. 

Now the functions /„(«) and gn(z) satisfy the relations 


dVn(z) 

dz^ 




dz’i 


=P(2)gn-l(2). 


* liapounov, Ann, Fac, Sc, Tout, (2), 9 (1907), pp. 203-469 [originally published 
in Russian, Kharkov, 1892]. Pomcar6, Les MHhodes nouvcUes de la Mtcani^ cileste, 1, 
Chap. IV. ; Horn, Z. Math. Phys, 48 (1908), p. 400. 
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and therefore f„(z) and gn(^) may be evaluated from the equations 

fn(z)=f fp{z)h~l{z)(dz)\ 

J OJ 0 

gn(z) = ( [ P(z)g„ - ,(s)(<fe)2, 

JoJo 

with the initial conditions 

/o( 2 )=l. go(z)=Z. 

When the functions /„(z), g„(z) have been found, A may be made equal to 
unity ; it then follows that 

^=2+2{/n(2a>)+g„'(2‘«>)}- 

r=°l 

In the first place, suppose that p{z) is positive for all real values of 2, 
then the functions /^(z), gn{z) and gn (z) are all positive when 2;>0. It 
follows that ^> 2 , and consequently that the roots of the characteristic 
equation are real. The characteristic exponents may be taken to be real, 
and therefore any solution is unstable. For a stable solution it is therefore 
necessary that p(z) be negative for some real values of z.* 

16 * 72 . Hill’s Equation. — Suppose now that p(z) is an even periodic 
function of period tt. The equation may be written in the form 

-\-2B I cos 2z-\-*ZB 2, 4z~\~ . . . 

p(z) being replaced by the equivalent Fourier-cosine series. It will be assumed 
that this series converges absolutely and uniformly throughout a parallel 
strip enclosing the real axis. 

Assume a solution 

fom-^ao 

then, on substituting in the equation it is found that the coefficients 
satisfy the recurrence-relations 

00 

BJbf—y=0 

ysx — 00 

for all integral values of r. By dividing this relation throughout by (a+2n)2 
and then eliminating the coefficients b, the characteristic exponent a is found 
to satisfy the convergent determinantal equation 



(ia+4)2— flo 

-h 

—B2 

-03 

-04 

42-0o ’ 

42 -Oo’ 

42-00* 

42-00* 

42-00* 


(m +2)2 -So 

-01 

— B2 

—B2 

22-flo’ 

22 -(9o, ’ 

22 -00* 

22 -00* 

22 -00* 


-01 

(ia)2 — 00 

-01 

-0, 

-«o’ 

-Oo 

-«o ■ 

-So' 



— 62 

-01 

(ia-2)2-0o 

-01 

10 

1 

22 -0o’ 

22 -00* 

22-00 ’ 

22 -00* 

-0* 

—0$ 

—02 

-01 

(ia— 4)2 — 00 

42 -«o’ 

42-00* 

42-00* 

42-00* 

42-00 


* It was shown by Liapounov (loc, cit.) that if p(z) is negative for all real values of z ' 

f2w 

and 2q> j p(z)dz is in absolute magnitude not greater than 4, | A i<^ and the roots of 
the chaiaoteristic equation are conjugate com|^x numbers, of modulus unity. 
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The problem now takes on a two-fold aspect : either the constants d may 
all be given explicitly, and it is required to detennine a to correspond, or 
else the problem may be to find what relation must exist between the con- 
stants 6 in order that a may be zero, and the solution purely periodic with 
period tt. 

The first aspect of the problem is at once soluble, for writing Hill’s deter- 
minantal equation in the form 

A{ia)—Oy 

it is foimd that ♦ 


A{ia)—A{0)- 


sin^ {^rrai) 


sin2 

and therefore a is a root of the transcendental equation 
sin2 (^7rat)~A(0) sin® 

The second aspect of the problem reduces to determining a relation between 


the constants 0 so that 


A(0)=0, 


16*8, Analogies with the Faohsian Theory. — An equation, such as that 
of Hill, may be brought into the form 




dw 

di 


v-0 


by writing <==cos z. This is an equation with regular singularities at <= drl» 
the exponents being, in each case, 0 and J, and an irregular singular point at 
infinity. By considering the equation in this algebraic form, from the point 
of view of the Fuchsian theory, certain interesting properties are brought 
into view.f 

The fundamental solutions relative to < = 4-1 may be written 


I'-l 

Fi(i -t) =V(i -Oj 1 +2^1 -t) I ; 


in each case the series converges within the circle | 1 — < | =2 ; in the second 
case v^(l — <) is initially positive when Since the equation is 

unchcmged when t is replaced by — <, the solutions relative to the singular 
point <=— 1 are 

the series now being convergent within the circle 1 1 4-< | =2. Within the 
region common to both circles of convergence, 

jPi(l — t) —aF i(l 4-<) 4-^F 2(1 
F^(l -t) =yFi(l +i) +8F^(1 +t)y 


where a, jS, y and S are constants. Also 

Fi(l +t) -aFi(l -<) +PF2(1 -t) 

^(a^+^)F^{l+t)+P(a+8)F^(l +<), 
^ 2(1 +t) =yFi{l -t) +SF2(1 -t) 

=y(a 4-^)^ i( 1 4*0 + (fiy +S^)F 2 ( 1 4"0» 


♦ Hill, Acta Math. 8 (1886) ; see Whittaker and Watson, Modem Analysisy § 19‘42. 
t Poole, Proc, London Math, Soc, (2), 20 (1922), p. 874. 

2 c 
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and these relations must be satisfied identically, for otherwise Fi(l +<) and 
F 2 ( 1 +<) would be linearly related. Hence 

^(a+S)=y(a+8)==0, 

and there are only two possibilities, namely, either 

(i) a=5=±l, j3=0, y=0, 
or (ii) a==~8, py—l—a^. 

Consider first the possibility a =S == + 1 , j8 ==y —0. Then 

Fi(l -t) =Fi(l +t), F2(1 -t) =F2(1 +t), 

and this relation holds in the common region of convergence of the series, 
and therefore it certainly holds near the origin. But the origin is an ordinary 
point of the equation, so that there cannot be two distinct even solutions 
both valid near f =0. This first hypothesis must therefore be rejected. The 
hypothesis a~S — — 1, p=y—0 similarly implies the existence of two distinct 
odd solutions, valid at the origin, and must likewise be rejected. Thus 
there only remains the hypothesis a== — S, j3y=l— a*, which, however, 
admits of a multitude of particular cases. The following are the more 
important : 

(a) Let a — —8= il, so that 

Fa(l-<)=±Fi(l+f) 

when 1 1 ±t I <2. This is a solution, even if a=+l, odd if a — —!, having 
no singularity in the finite part of the plane. The substitution t — cos z 
expresses it when a=+l as a series of cosines of even multiples of z, and 
when a = — 1 as a series of odd multiples of z, 

(b) Let a = —8— ±1, y=0, so that 

F 2(1 —t) ==±^ 2(1 +t) 

when I ldb^|<2. The solution is the product of and an integral 

function of t, for it changes sign when t describes a small circuit about f==+l 
or about < = —1, This integral function is even if 5= +1, and odd if 8= —1. 
By writing t—cosz the solution becomes, when 8=+l a series of even 
multiples of z, and when 8— —1 a series of sines of odd multiples of z, 

(c) Let a=8=0, j3y=l. Then 

Fi(l -t)=pF^{l +0, F,(l +0. 

when 1 1 ±t I <2. The solutions may be written 

Fx(i ^t) = v(i 1^2(1 ~t) = v(i -t), 

where ^(f) is an integral function of U By writing t~cos z, they are trans- 
formed into 

Fi =cos izf{z), Fz =sin izf{n —z), 

where /(a) is a series of cosines of integral multiples of z, converging throughout 
the finite part of the a-plane. Thus the equation admits of two independent 
solutions having the period 47r. 

16*SL The Bxisteiioe of Periodic Solutioiui in OeneraL — The existence 
of solutions of period 4m which has just been proved raises the question of 
the possibility of the existence of solutions of period 2mir where m is any 
positive integer. 

Consider the circuit illustrated in the figure, which is in the form of a 



LINEAR EQUATIONS IN THE COMPLEX DOMAIN 887 


loop enclosing the two singular points <=±1. Start at the point A with 
the two solutions 

-<)> »A =1^2(1 



Pio. 12. 


and proceed along the cut AB, At B the solutions become 

1(1 2(1 +t), v^=yF i(l 2(1 " 1 “ 0 * 

The effect of describing the circle BC is to change the sign of F^* Fi remaining 
unchanged in sign, so that 

wc =aFi(l +0 -PF^a +/), =y/^i(l +0 “SFgll +t). 

Next describe the cut CD ; at D the solutions become 


uj) — (a 2 -~Py)F 1(1 —f) +^(a +B)F 2(1 —t), 

=y{<^ ~B)F 1(1 ~~t) —B^)F 2(1 —t). 

Lastly, after describing the circuit DA the solutions become Wa, Vx where 
ux -(a 2 -t) -j 8 (a -B)Fi(l -/), 

Vx=y(a-B)F^(l -t) -(^-S 2 )F 2(1 -t). 


But, as before 
and therefore 

Now let 

be a solution such that 


a=—B, py=l-a^, 

w =(2a2 — l)f^2a^i;, 
V —2ayu +(2a2 — 1 )t;. 

IV =au+bv 


au +hv =s{au +bv), 

then the equation which determines s is 


or 


2a2— 1 — s, 2ay 
-2ap, 2a2~l— 


=0 


(2a2 -1 -^)2 +4a2(l -a^) =0. 

This equation reduces to 

52 + 2 s( 1 — 2a2)+l=0. 

If a2>l this equation gives rise to two real and distinct values of s ; 
leading to two solutions Wi and W 29 which become respectively s^JVi and 
after n circuits have been described. These solutions are not periodic. 
On the other hand, if a2<l the roots of the equation in s are conjugate 
complex numbers of modulus unity. Suppose, in the first place, that ^**==1 
where m is a positive integer. Then 


and 


^=^±2rTri/»» 


2a2 — l=cos 


2rjr 
m * 


Solutions which return to their initial values after m circuits thus arise ; 
in terms of the variable z they are 
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where f(z} is a function of period 27r, finite for all finite values of z. These 
solutions are of period 2w7r. If, on the other hand, ^ is not a complex root 
of unity the solutions will be of the form 

IFi W2 -2), 

where 6 is an irrational number. The solutions are not now periodic ; they 
are, however, stable. 


16*9. Linear SabstitutioDS. — Consider a simple closed contour in the 
2 -plane, defined in terms of the vectorial angle B by the equation 


where <f>(d) is a one-valued periodic function of $, It will be supposed that 
the contour does not pass through any singular point. Now any solution of 
the differential equation 


d^w 

dz*' 






+ . 


, dw 


+Pn-l{z) +p„(2)»=0 


may be developed, by the method of successive approximations, as a series 
which converges for all values of the real variable B, Let 

a)i(fl), h)2(«), . . w„{e) 

be a fundamental set of solutions, and assuming that the coefficients of the 
equation are one-valued, 

Wi(B+27r), W2(B+27 t), , . tVn(B+2'ir) 

is also a fundamental set. Consequently 

tDi(B+27r)^anWi{B)+ai2W2(B)+ . . +ainW^(B), 

t^%{B-\-27r)—a2iWi{B)-\-a2^2{^)~^ • • • ~(~%n^n(^)> 


where the coefficients a are constants, with of course a non-vanishing deter- 
minant, which can be evaluated from n sets of n equations of which the follow- 
ing is typical : 

Wr{B+2TT)=a^^Wi{B)+a^2:W2{^)+ • • • +<^rn^n{^)> 

w/(6+27r)=-ariWi(B)+arzW2(B)+ . . . 


Thus the linear substitutions undergone by a set of fundamental solutions 
when z describes a simple closed circuit may be considered as known. 

In particular, suppose that the coefficients of the equation are rational 
functions of 2 , which when decomposed into partial fractions are of the form 

V ^ik 
4(2_a.)k- 

Then it follows from the general existence theorems that if the coefficients 
An are regarded as parameters in the equation the solutions ^ 1 ( 2 ), 
w?„( 2 ) are integral functions of these parameters and therefore, the coefficients 
Ufg in the set of linear substitiUions are meromorphic functions of these para- 
meters.* 

* Further developments depend to a great extent upon the theory of the invariants 
of the general linear differential equation. See Hamburg^, J. /Hr Math, 88 (1877), 
p. 198 ; Poincsar^, Acta Math. 4 (1888), p. 212 ; Mittag-Lemer, Acta Math. 15 (1890), 
p. 1 ; von Koch, ibid. 16 (1892), p. 217. 
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15*91. The Group of a Linear Differential Eqaation. — It will be assumed 
that the coefficients of the equation are uniform in z and that there are only 
a finite number of singular points. Then the effect of causing z to describe 
a closed circuit not passing through any singular point is that of a linear 
substitution S which transforms Wi, W 2 , . . respectively into 

^11^1+^12^2+ • • • +^ln’^M» 
a22M^2+ • • • +«2n«^n. 


^«l^l+^n2^2+ ’ • * +^ «n^n> 


where the determinant of the constants is not zero. 

Let S' be the linear substitution corresponding to a circuit distinct from 
the first. Then the result of performing the second circuit followed by the 
first is a substitution of the same general form, namely the product S'S, 
This is in general distinct from the substitution SS'. 

Now any circuit in the 2 :-plane enclosing a number of singularities is 
equivalent to a succession of closed circuits or loops described in a definite 
order and such that each loop encircles one and only one singular point. 

Let there be m singular points Ujy and let 6V be the simple 

substitution which arises from a circulation around the point in the positive 
direction. Then Sr~ ^ is the inverse substitution due to the same circulation 
made in the negative direction. Any arbitrary substitution can thus be 
decomposed into a succession of simple substitutions of the form 




s;si. 


where X, p, .... m, p are positive or negative integers, and denotes 
Sj. described | p | times in the positive or negative direction according as p 
is positive or negative. 

The aggregate of these substitutions is known as the group of the 
equation.* 

The group has been defined with reference to a particular fundamental 
set of solutions. Now consider a second fundamental set ; it is derived 
from the first set by a definite substitution E. Then if S is any substitution 
carried out on the first set, E~^SE is a substitution carried out on the second 
set. Clearly if the substitutions S form a group the substitutions E~^SE 
will also form a group and these groups will be intimately related to one 
another. 


16*92. The Riemann Problem. — The following classical problem j will 
serve as an illustration of the general theor}^ f linear differential equations. 
It is proposed to determine a function 


fa b 


P 



/3' 


c 


7 

y' 


z 


which satisfies the following conditions : 

(i) It is uniform and continuous throughout the whole plane except at 
the singular points a, c. 


* More specifically it is known as the monodromic group of the equation to distinguish 
it from a hiore extensive group known as the rationality group. It may be noted that a 
set of linear substitutions forms a group if the set contains (a) the identical substitution, 
(b) the inverse of each substitution, (c) the product of any two substitutions. 

t Riemann, Abh. Ges. Wiss. Q6U. 7 (1857), p. 8 ; [Math, Werke (2nd ed.), p. 67]. 
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(ii) Between any three determinations Pj, P^ of this function there 
exists a linear relation 

C\P 1 2 +C3P 3 =0, 

where C 2 and are constants. 

(iii) In the neighbourhood of the point a there are two distinct 
determinations : 

(z -a)<»/i(z), (z-aY'f 2.(^1 

where /i(z) and/ 2 (») are analytic in the neighbourhood of z~a and not zero 
at a. Similarly in the neighbourhood oi x—h there are two determinations : 

(z ~~b)figi{z), {z~b)fi'g 2 (z), 

and in the neighbourhood of z=c there are also two determinations : 


(z—cyhi(z), {z—c)y'h2(z). 


Let Pi and P^ be any two linearly distinct determinations of the required 
function. Then since any other determination is linearly dependent upon 
Pi and P 2 , the required function will satisfy the differential equation of the 
second order 


which may be written 


where 


d^w 

dw 



Px"> 

Pi\ Pi 

■P2", 

Pz, P2 

d^w , 

dw , 






P 2 P:' -PaP2 ' 
P2Pi'-PiP2'"’ 


9 


:P2P?~PiPr- 


Consider the behaviour of the function p in the neighbourhood of the 
singular point z=a. Let 

Pi=(z-a)“/i(2), Pi=(z-af'f2(z), 

then, it is found that 

1— a—a' , , , 


where iiy(z) is analytic in the neighbourhood of z=a. 

+ \-±± + i-Y-vj 
^ z—a z—h z—c 


It follows that 

f 


where w(z) is analytic everywhere. Now since the P-function is analytic at 
infinity it is necessary that, for large values of | z |, 

P=;+0(Z-*). 

But 

P = ^ —y—y 0{z-^)+Xl{z), 


and since 'u(z)=0(l) it is necessary that u(z)=0 and therefore 
^ z-a ^ z-b ^ z-c ’ 


where 


a + 0 -' 4-^ +y +y ^ = 1 • 
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In the same way it is found that in the neighbourhood of a 

t nS ^ \ 

and therefore q may be written 

yy' 4 .-^ 4 - ® 4.-^ 

* (a-a)2 ■*■(2-6)2 ■t-( 2 _c )2 f 2 _a 

where B, C are finite for all finite values of z. It is more convenie^^t, 
however, to adopt the equivalent expression 

1 ^ L M N I 

^ {z —a){z —b)(z —c^ z —a z — z — c r 

where L, M and N are finite for all finite values of z. 

But since the point at infinity is ah ordinary point, for large values of | z j, 

q(z)=0{z-^), 

and therefore L, M, N are constants, and it may easily be verified that 

L =aa\a ■—h){a c), 

M=mh~c){h~-al 
N —yy'(c—a){c—b). 

Thus Riemann’s P-function satisfies the differential equation,* 

^1— a— a dw ^aa' (a ~b){a—c)^ w 

^2 z—a dz ^ z~a {z—a)(z—b){z—'C) 

This equation is known as the generalised hypergeometric equation ; when 
a=:0, 6=1, c = «,t a'—p'=0, it becomes the ordinary hypergeometric 
equation 

+{(a+^-2)z^hl-a} ~ -yy'M)=0. 

The solutions of the generalised hypergeometric equation thus furnish 
the required functions. In order that they may be of the form postulated 
it is only necessary that no one of the exponent differences 

a— a', P—^', y—y' 

should be an integer ; otherwise logarithmic terms would enter into one 
or other of the solutions, 

15*08. The Group of the Hypergeometiio EquatioiL — Let Pa and Pa* 

be the two solutions appropriate respectively to the exponents a and a at the 
singularity a, P^ and P^' those relative to the singularity 6, and Py and Py' 
those relative to the singularity c. Let F be any closed simple curve, for 
example the circle which passes through the points a, b and c. Then within 
r the six solutions are analytic and there exist between them relations such as 

Pa—A^P ^+AfiPfi'y 

P a' ~ A 'fiP ^ -{-A ' ^P 

Pa~AyPy’-\’AyPy*f 
Pa’~A yPy-\‘’A yPy't 

wherein the coefficients A are constants. These constants are not all inde- 
pendent ; there exist relations between them which will now be determined. 
Since the point at infinity is an ordinary point, a circuit in the positive 

First obtained by Papperitz, Math. Ar^n. 25 (1885), p. 218. In Riemann’s exposition, 
simplifications were introduced which led to the ordinary hypergeometric equation, 
t s-~-c is replaced by l/s. 
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direction around the point c is equivalent to a circuit in the negative direction 
around the two points a and h. The third of the above relations shows that 
the effect of the first circuit is to change Pa into 

Aye^^yPy +Aye^^^ypy', 

whilst the first relation shows that the second circuit changes Pa into 
Consequently 

Aye^^yPy +Ay€^^ypy =e-~^^^{Ape- +Ap'e- 

and similarly 

A'ye^^iyPy -j-A'ye^^^y'Py =e- +A 'p'e~ ^^^^Pp'}. 

But 

AyPy-\-AyPy' = ApPp A pPfi' y 
A yPy-^A'yPy'—A pPp~{~A pP p\ 

On eliminating Py, Py^, P^, Pp' between these four relations it is found that 
Ay _ Ap ^ e~'^^ sin (a-f)3+y')7r _ Ap' ^ sin (a+^'+y')^ 

A'y A'p sin (a'+iS+y'K A'p' sin (a'+^'+y')7r’ 

^y' _ sin (a+j8+')/)7r __ Ap' ^ sin (a+^' -\-y)7r 

A'y' A'p sin (a'+iS+y)7r A'p' sin (a'+j9'+y)^* 

Thus any one of the ratios 

-^jS Ap' Ay Ay’ 

A p A p A'y A'y' 

is a known multiple of the others. The four relations given are consistent if 

sin {a-\ P' -{-y')7r , sin (a'+/3+y')7r sin (a+^'-fyV • sin (a'+^+yV 

sin (a+^+y')7r . sin (a'+^'-fy')7r sin (a'+i^'+y)?! . sin (a+j8+y)iT^ 
which is satisfied in virtue of the relation 


a +a' +^' 4-y +)/ ' === 1 . 

In order to determine the group of the equation it is sufficient to consider 
the substitutions which any pair of fundamental solutions, for example 
Pa and Pa', undergoes when the point z describes a circuit around each of two 
singular points, a and b for example. The description of a circuit round a 
in the positive sense transforms Pa and Pa' respectively into 

e2niap^^ e^TTia'p^,^ 


and similarly when a positive circuit round b is completed, Pa and Pa' respec- 
tively become 

Ape^^i^Pp +Ap'e^^^^Pp% A'pC^'^^^Pp +A'p'e^^^Pp'. 

But since 

Pa — ^pPp + ^pPp\ 

Pa' ~ XApPp -f- X' ApPp', 

where 


Ap Ap 

the final forms which Pa and Pa' take after description of the circuit round b 
may be expressed in terms of Pa and Pa' as follows : 


X'g2Tnp_Xe^^^' ^ J gZnip' _^27np ^ 


A' -A 


X' —A 
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To obtain a more symmetrical expression, let 

U=(y-X)Pa. 

then if Sa is the operation of describing a positive circuit around a, 

SaU — 


and if Si, is the similar operation with Regard to b 


StU = V + 

fl 1 


where 


Si,v ■- 

_A' 

""A 


^^gZm0 _g2tri0''j ^ —gMP 




sin (a+j9'+y')7r . si n (a'+j^ H -y'K 
sin (a'+i^' +y')'77* sin (a+jS+y')'^' 


The two substitutions Sa and Si, may be regarded as the fundamental 
substitutions of the group ; any other substitution is compounded of integral 
powers of Sa and Si,. 

If it is postulated that all the solutions of the equation are algebraic functions 
of 2 , and are therefore the roots of an algebraic equation, then each solution can 
have but a finite number of values at each singular point. Consequently the 
number of distinct substitutions is finite and the group is a finite group. It is 
evident that a necessary condition for the finiteness of the group is that 

a, a\ y, y' 

are all rational numbers. 

When the equation is reduced to its normal form by removing the term in 
dw 

— by means of the substitution 
dz ‘ 

it becomes 

dz^ ^^^(z-arY H 

where 

Oj— a, a^—b, a^~c, 

A, = i(«-a'), = A, = i{y-/). 

There are fifteen different cases in which an algebraic solution is possible ; the 
values which A„ A, may assume are as follows : ♦ 


I. 

1/2 

1/2 

1/n 

II. 

1/2 

1/8 

1/8 

III. 

2/3 

1/8 

1/8 

IV. 

1/2 

1/8 

1/4 

V. 

2/8 

1/4 

1/4 

VI. 

1/2 

1/8 

1/5 

VII. 

2/5 

1/3 

1/8 

VIII. 

2/8 

1/5 

1/5 

IX. 

1/2 

2/5 

1/5 

X. 

3/5 

1/8 

1/5 

XI. 

2/5 

2/6 

2/5 

XII. 

2/8 

1/8 

1/6 

XIII. 

4/6 

1/5 

1/6 

XIV. 

1/2 

2/5 

1/8 

XV. 

8/5 

2/5 

1/8 






[For a detailed discussion of linear equations of the second order whose general 
solutions are algebraic, and for practical methods of constructing such solutions, 
see Forsyth, Theory of Differential E^picUiom, Vol. 4, pp. 176-190.] 


* Schwarz, J. far Modi. 75 (1872), p. 298 ; Cayley, Trans. Cant, . Phil. Soc. 18 (1881), 
p. 5 [Con. Math. Papers, 11, p. 148] ; Klein, Math. Ann. 11 (1877), p. 115 ; 12, p. 107 
[Ges. Math. Abhand. 2, pp. 802, 807] ; Vorlesungen aber da^ Ihosaeder, p. 115. 
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Mibcsixanbous Examples. 


1. Prove that if w satisfies the algebraic equation 

whose coefficients are polynomials in s, then to satisfies a linear differential equation of 
order n— 1, whose coefficients are rational functions of s. 


2. If u is any function of z, and 
prove that 




d*tr 


. / _!5fl _ _ I _H:L n,=.0. 

Vu*4-4 u'Jdz 9M*-f4 


8. Prove that the differential equation of the scheme 

00 


in which 
is 


0 

0 

1-A 


1 

Oii 


a 

0 


d*w 

dz* 


-ihA*} 


A-j-fi — *' — <y — T«0, 

\dw j _ or{z—q) 


a Jdz "^zCz— a)**^^^* 


where ^ is an arbitrary constant. If the solution relative to the singular point zs*0 with 
exponent 0 is denoted by 

IF(a, q; a, t, A, /i ; z) 


show that there are in general eight possible solutions of the form 

ic=z«(z-l)^(z~a)>'IP(o, q ; ir', r'. A', p' ; z). 

[When a~l, (^=*1, or when a=«0, q^O, the equation degenerates into the h3rper- 
geometric equation. A set of 64 solutions can be constructed analogous to the set of 
24 solutions of the hypergeometric equation. See Heun, Ann., 88 (1889), pp. 161, 

180.] 


4. The equation 


dho . dw 


-f 


is transformed by the substitution 


into 


where 


w=»W. exp 


dz* 


iW«0, 




ds’ 


[This is known as the normal form of the equation. Equations which have the same 
normal form are equivalent, and 1 is their invariant.] 

If z is a function of s, the expression 






where dashes denote differentiation with respect to s, is known as the Sckwandan derivative. 
Let Wi and m, be two distinct solutions of the al^ve equation in w, and let S’BawJWf. 
Then 

{», *}=2s-*p«- ^ =2/. 

Prove that, for a change of independent variable from z to Z, 

'dZ\* 
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5. Prove that, for the h 3 rpergeonietric equation 


2 * ^2 — 1 )* 2(2 — 1 ) 


where y, fi, p depend upon a, y. 

[For the connection of this result with the construction of algebraic solutions, see 
Forsyth, Theory of Differential Equatione, Vol. 4, pp. 182-184.] 

6. When the Lam^ equation with n— 1 is expressed in the Jacobian form 

dhjo 

its general solution is 


where dn^a—^- k*. 

Discuss the particular cases 


1 , k^. 


[Hermite.] 


7. Show that, when w is a positive integer, the Lam6 equation 
^-{/.+n(n + l)^( 2 )}u >=0 

has, for appropriate values of h, solutions of the forms 

(i) w^Pm (n=2ni), 

(ii) tv^[{f(z)^e,}{f{z)^e^}]iPm^l (n=2m), 

(iii) w=[p( 2 )-e^]P^_l (n=2m-l). 

(iv) w^f'(z)Pm-2 (n=2m-l), 

where Pf denotes a polynomial of degree r in ^( 2 ), and e^ are any two of the con- 
stants e^ e„ e,. 

Investi^te the corresponding solutions of the Jacobian form of the Lam^ equation. 


8. Integrate the equation 

d*w CA(A“f“l) p(p-|-l)dn *2 v(p-i-l)/f*cn *2 


-f n(n + 1 )^*sn *2 -f ij |re. 

[Darboux.] 


0. Find the linear differential equation whose solutions are the products of solutions 
of the equation 

dho 

^+itt=0. 


and explain why it is of the third order. 


[Lindemann.] 


10. Show that the equation 

d*w dw 

+(a2+6)te=0 

has two particular solutions the product of which is a single- valued transcendental function 
F(z), and show that these solutions are 

».- { m . «p[-'/{2(i-5}ijiw]’ 

where c is a determinate constant. In what circumstances are these two particular 
solutions coincident ? 


[Math. Tripos, II. 1898.] 



CHAPTER XVI 

SOLUTION OF LINEAR DIFFERENTIAL EQUATIONS IN SERIES 


16*1/ The Method ol Frobenius. — It was shown in the preceding chapter 
(§ 15*8) that if aU the solutions of a linear differential equation are re^lar in 
the neighbourhood of a singular point, the coefficients of the equation are 
subject to certain definite restrictions. Thus, if the singular point in question 
is the origin, the equation may be written in the form 



+2;"“iPi(2) 




+ . . . +2P„_i(2) ^ +P„(2)lt)-:0, 


in which Pi(2), . . P„(2) are analytic throughout the neighbourhood of 

2=0. In this case it is possible to obtain an explicit development of the 
n fundamental solutions relative to the singularity at the origin, and inci- 
dentally to prove that these developments are convergent for sufficiently 
small values of | z |.* 


The Formal Solution.- Set up a series 

(c^+O), 

in which the number p and the coefficients < are so to be determined that 
IF is a solution of the differential equation. Let the differential equation be 
represented symbolically as 

Lzo=0, 

then 

LW(z, 

p+v), 

where /{2, p+v) represents the expression 

[P+*^]n+[p+*^]n-lPl(^)+ ' * * +[p+^]lPn-l(^)+Pn(^)» 
in which [p+p]n is written for {p+y)(p+v—l) . . . (p+^—n+1). Now 
let /{2, p+p), which is an analytic function of z in the neighbourhood of 
2=0, be developed as a power series in 2, thus 

/(2, /»+>') = 2/A(/3+^’)2^ 

A-0 

then 

LW(z, p)=^{cyfo{p+i>)+Cy^ifi(,p+v-l)+ . . . +Cof,[p)}zi‘+'’. 

Now if 

LW(z, p)=0, 

* Frobeniun, J. fur Math* 76 (1878), p. 214. Modifications of the original exposition 
are due to Forsj^h, Differential Equations, Vol. 4, pp. 78-97, 
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the coefficient of each separate power of z must be zero. There thus arises 
the set of recurrence-relations : 

Ca/‘o(p)=0, 

^i/o(p +1) i(p) 

^v/o(a^+*^)+^v-i/i(p+^“ 1)+ • • * +^o/i^p)— 

and so on. 

Since Cq is not zero, the first equation of the set, viz. 

/o(p)^[p]n+[p]n“l'Pl(^)+ • • • +P^n -l(®)+-Pn(fl)“0» 

that is to say the indicial equation, determines 7i values of p which may, 
or may not, be distinct. If one of these values is so chosen that /o(p +1^)4= 
for any positive integral value of r, then the recurrence-relations determine 
the constants Cy uniquely, thus 

^ ^ (-"l)%F,(p) 

/o(P“H)/o(/>+2) . . . /o(p+i4’ 

where 

fi(p+i'—l), /2(/)-(-v— 2), . . /y(p) 

^v{p)— /o(P+^'~l)j /i(/^+*'~2), * . /v-2(p+l)» fv~i{p) 

♦ /o(/^+^“2), . . /p- 3 (p + l), fv-2,(p) 

0 , 0 , . . /o(p4-l) , flip) 

Assuming for the moment the convergence of the series W(Zy p) for each 
particular value of p chosen, it is seen that, if the n roots of the indicial 
equation are distinct and no two of them differ by an integer, to each p 
corresponds a determinate sequence of coefficients and altogether n 
distinct solutions, forming a fundamental system, are obtained. 

If the n indices are not such that no two of them differ by an integer, 
they may be arranged in order in distinct sets, 

POf Pi > • • •> Pa~lj 
Pay Pa+lf • • •> Pp-V 

in such manner that the numbers in each set differ only by integers, and are 
so arranged that their real parts form a non-increasing sequence. The 
first member only of each set gives rise to a solution of the type just dis- 
cussed, since, for instance, any member pa+k oi the set pa • . • pp-i is either 
equal to pa or is less than pa by a positive integer. In the first case, the 
solution corresponding to pa+it is formally identical with that proceeding 
from pa ; in the second case, the solution corresponding to pa+k is nugatory 
owing to the violation of the condition /©(p+v) 4=0, when v=pa—pa+k> 

The difficulty in the second case could be removed by replacing the 
initial constant Cq by Co/o(Po+A:+»') ; a series is then obtained in which all the 
coefficients Cy are finite, but it will be seen that the first v terms vanish and the 
series differs from that corresponding to pa only by a constant multiplier, and 
is therefore not a distinct solution. 

16'12. Modification o! the Formal Method ot Solution. — In order to 
obtain the material from which all the solutions corresponding to each set 
may be deduced it is necessary to modify the preceding method as follows. 

Let or be a parameter whose variation is restricted to a circle drawn 
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round a root of /o(p)~0 with radius sufficiently small to exclude ull other 
roots.* Assume the series 

v-O 

in which Cq is arbitrary, and is in general determined as a function of a 
by the recurrence-relations 


— 1)+ • • +^^o/v(c^) — 


in which the functional operators /o, /i, • • . /y, • • • are as previously 
defined. Then 

LW(z, a)=^{cjQ(<j+v)+Cy^ifi{a+v'~l)+ . . . 

in virtue of the recurrence relations. The previous solution is now obtained 
by taking cr— p, where p is an appropriate solution of/o(a)=0. 


16*2. The Convergence of the Development. — Let F be the radius of the 
largest circle, with its centre at the origin, within which all of the functions 
Pi(z), P 2 (z), . . ., Pn(^) are analytic. Then the series 
f(z, a+p)= 

and the series 

f(z, a+.-)=^(A+l)/A+i(a+vy, 

obtained by differentiating the former term-by-term with respect to z, are 
convergent for |3;[<P. LetM(a+»') be the upper bound of a+v)\ 
on the circle | 2|=/2 — P— €, where c is an arbitrarily small positive number. 
Then, by Cauchy’s integral theorem, 


whence 




and 

\fx^i{a+p)\<M{a+v)R-^ (A=0, 1, 2, . . .). 

Since a is restricted to vary in the neighbourhood of the roots of/o(a)=0, 
and since the number of such roots is finite, a positive integer N may be so 
chosen that /(or +1^+ 1)4=^ when v'^N, This being the case, 


Cy 4- 1 — ;;ji“ iji 1/2(0 ’ +^' 1 ) + . . . +cb/i'+iW}t 

and if each term is replaced by its modulus, 

• • • +WI/i'+iW|} 


<l7^(^4:iyi^WM((T+v)+K_,|M(a+v-i)/j-i+ . . . +Kiitf(or)«->'} 
=C+i say. 


* /o(p)*=^ is an algebraic equation in p of degree n ; its roots are therefore isolated, 
and each root, a multiple root being reckoned once only, can be surrounded 1^ a circle 
of non-zero ra^us which exdudes all other roots. 
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Then as a consequence of this definition of 

_\Cy\M(a+v) , \Mor+^)\ 

| ■^|/o(cr+v+l)r 

and since | |<C^, it follows that 

M(a+v) 1 / 0 ( 0 *+^) I p_i 

i/o(<^+J'+l) I |/o(o’+*^+l) I 

Let positive numbers Ap be chosen to satisfy the recurrence relation 

^F+i _ M{a+v) \fo((^+v) \ 

|/o(<^+’^'4d) I l/oC^^+i'+l) I 

and such that Am—Cny then 

^F+l |<C'f+1<^f+1 

Now 

f{z, <T+v)=[a+i^]^+[a+v]^-iPi{z)+ , . . +Pn{z), 

whence 

f(z,a+v)=[o-\-v]^^-iPi(z)-\-[a+v]„-JPi{z)+ . . . 4-F„'(z)» 
i,e, f{z, a+v) is a polynomial in a-{-v of degree n— 1 whose coefficients 
depend upon z only. Consequently 

M(a+v)=MsLx\f(z, a+v)\ (|2;|<1J) 

I [^+*^]n-l I +i^f2 I [o^+>^]n-2 I + • • • +Mn» 

where 

Mr--'-Max\P;{z)\ (\z\<B), 

and therefore, given vq, a number Ky independent of a, exists, such that 

M(a+v)<Ky^-\ 

when v>yo* Similarly, since fo(a+v) is a polynomial in d+v of degree ti, 
a number -fiTj, independent of cr, exists, such that 

|/o('^+v)|<Aii/". 

Hence, as i^oo , 

M{a+v) 

|/ofy + *' + l) I 

and 

fo{<r+y) , 

/ofy+^'+l) 

both uniformly with respect to a, from which it follows that 

•^F+l n_ 1 


uniformly with respect to a. 
Hence * the power-series 






has R BS its radius of convergence, and therefore, since 

|Cn|<^n. 

the radius of convergence of the series 

2c„2" 

is not less than R. Since A„ is independent of a, the convergence is uniform 


Bromwich, Theory of Infinite Series, } 84. 
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16*8. The Solutions corresponding to a Set ot Indices. — Consider one of the 

sets of indices, for instance the set * 

POi Pl9 • • •» pa-l 

which is so arranged that, if /c<A, p^—px is a positive integer or zero. Since 
these indices are not necessarily equal to one another, they may be divided 
into sub-sets such that the members of each sub-set are equal to one another. 
Thus suppose po—pi— • . • =Pi-i to correspond to a root of /o(<t)= 0 of 
multiplicity i; Pi==/>i 4 -i= • • • =Pj-i to correspond to a root of multi- 
plicity j—i; pj^pj+i= • . • to correspond to a root of multiplicity 

k—j, and so on until the set is exhausted. 

In order to avoid any of the coefficients as determined by the recur- 
rence relations of § 1612, becoming infinite, Cq is replaced by 

<Wo(<^+l)/o(<^+2) • • • /o(<^+‘*»)=C6/W. 

where io—po—pa-i> which amounts to multipl)ang the series for W(z, a) 
throughout by /(c). Then 

W(z, <x)=f{a)W(z, a) 

v-0 

and is finite when a is restricted to vary in the neighbourhood of any one 
of Po» Pv • • Also ^ 

LW{z, a)=Cafo(a)f(a)z^ 

=CoF(a)z^, 

where F(cr) is written for the product /o(cr)/o(a+l) • • • fo(or-hco). 

Now in F(a), the factor /o(cr) is of degree i in (cr— po)> of degree J—t in 
(cr—pi)^ of degree k—j in (a- pj) and so on. No other factor contains 
(or— po), but Mcr+po—pi) is of degree i in (cr—pi). Similarly (cr~-pj) appears 
as a factor of degree j-—i in fo(<T+pi—pj) and as a factor of degree i in 
fo{a+po—pi)- Thus F(or) is of degree i in (or~po)» of degree j in (or— p*), of 
degree k in (or— p^ and so on. 

When a lies m a certain domain in the or-plane containing the point p^, 
where p^ is an index of the set under consideration, the coefficients Cy are 
analytic (in fact rational) functions of a. When also | z | <R, the series 
is a uniformly convergent series of anal 3 rtic functions of a and can therefore 
be differentiated any number of times with respect to a. Furthermore the 

operators L and ^ are permutable. Hence 

for ^=0, 1, 2, . . ., m— 1, where m is the degree of F(<r) in (a—pfi), and 
consequently for any one of these values of s 



is a solution of the differential equation. 

Now 

W(Z, cr) = Z^^g^(r)z^, 

I /-0 

♦ Each index is written a number of times equal to the multiplicity of the oorresponding 
root of/o(<y)~0. 



SOLUTION OF LINEAR EQUATIONS IN SERIES 


401 


where gj{a) =Cy/i(cr), and therefore 

. . . +(log 2)*2g,(ff)ar| 

pmmO ymmO *' — 0 

=W,( 2 , ff)+« log 2 ic,_i( 2 , a)+ . . . +(log z)'Wi( 2 , ff), 
where Wf{z, a) is written for 

v-O 

Consider the index pQ of the first sub-set. In this case ^v(/>o)=^v/(/>o) 
is finite or zero for all values of v and go{po)=^0. Thus there arises the sub-set 
of i solutions 

»Fo=h\)(z, po), 

Wi=Wo(z, Po) log z+a!i(z, Po), 

JVs=Wo(z, Po) (log z)2+2a)i(z, Po) log 2 + 012 ( 2 , po), 


)fF<_i=oJo(z, po)(logz)*-i+(t-l)iOi(z, po)(logz)‘-2+ . . . +oi<_i(z, Po). 
The presence of the term Wq(z, pq) (log zy~^ in shows that the i solutions 
are linearly distinct. 

Next consider the index pi of the second sub-set. Here gv(pi) is zero to 
the order i when v=0, 1, 2, . . po~/>i“I> finite or zero when v^po—pi^ 

Hence 




when «=0, 1, 2, . . ., i— 1. The leading significant term in lV(z, a) is there- 
fore of degree o+pQ—pi in z, that is to say of degree pi when a— pi. 

The solutions corresponding to the sub-set of index i have been com- 
pletely enumerated ; they are IFo, Wi^i. Since the solution 

K % iAp)A 

is free from logarithmic terms, it is a constant multiple of Wq, and in general, 
when «<!”— 1, 

V — Pq — />< Pi 

is a linear combination of the solutions . Wg. 

There remain the j —i solutions 


where i+1, . . These solutions form the sub-set 

^<=Wo(a. />i)(logz)‘+iw)i( 2 , pj)(log 2 )‘-i+- . . . +ai<(z. Pi), 


»F,_i=a^(z, pi)(log2)j-i+(j-l)i0i(z, p<)(logz)^-*+ . . . +-io,_ i(z. Pi), 
in which Wr(z, pi), when r<i— 1, is a linear combination of Wq{z, pq)^ a)i(z, po), 
. . w^{z, Pq). The term Wi{Zy pi) is not identically zero for 

The remaining members of the sub-jset of index i involve Wi(z, pi) multiplied 

2 D 
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by a logarithmic factor, thus involves the term Wi{z, Pi)(log zy» 

The members of the sub-set are therefore linearly independent of one another ; 
it will be proved in the next section that they are also linearly independent 
of the members of the first sub-set. 

In the same way it may be proved that the sub-set of index j furnishes 
solutions which are given by 

where j+1, . . k—1, and so on until the complete set of indices 

Po* ply * • •» pa - 1 J^as been exhausted. 

Similarly the set of indices 

pay Pa+1» • • •» Pp-1 

is divided into sub-sets of equal indices and dealt with in the same way. 
Thus finally an aggregate of n solutions of the equation is obtained ; it 
remains to prove that they form a fundamental system. 

16*31. Proof of the Linear Indep^dence of the Solutions. — Consider the 
solutions which correspond to a particular set of indices, for example the set 
Poy Ply • • •> Pa-iy and suppose that these solutions are connected by the 
linear relation 

-^0^0 +'^1^1“!“ • • • -\~Aa~-i^a-l—^‘ 

Arrange the left-hand member in descending powers of log z, then the aggre- 
gate of terms which are of the highest degree k in log z must vanish identically, 
thus 

. . . ~^AgWg--^0. 

But each of IF, proceeds from a distinct sub-set ; they therefore 

correspond to different indices. The coefficient of the term of highest index 
must therefore vanish, likewise the coefficient of the term of second highest 
index and so on. Thus finally 

A^— • . ^ ^Ag=0. 

The expression • • • -hAa-if^a-i is now of degree 

A;— 1 in log z, the aggregate of terms involving (log 2 )*'^ are now equated 
to zero ; each coefficient which enters into these terms is then proved to be 
zero. The process is continued until finally it is proved that 

A(f=Ai= . . . ^Aa~ 1=0. 

The solutions of any particular set are therefore linearly independent of 
one another. 

Now consider the aggregate of the solutions 
^1, ^2, . . 

and suppose that a linear relationship of the form 

A^W^+A2W^+ . . . +A,W,^0 

exists. The aggregate of the terms of highest degree k in log z must vanish 
identically thus 

(A,Wr+ . . . +A,W.)+{A,W,+ . . . +AuWJ+ ... =0, 

where the terms bracketed together are of the same set. Let the multi- 
phers of these sets, corresponding to a circuit of the point z around the origin, 
oe 6if $ 2 f • • • • Then after A circuits 

ei\ArWr+ . . . +A,fV,)+e^>iAtWt+ . . . +AuW^)+ . . .=0. 
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Since these equations, for A=0, 1, 2, . . are inconsistent 

unless 

A,W,+ . . . AtWt+ . . . +^„FFu-0, . . . 

which has been proved impossible unless 

Ar~ . . . =Ag=^Ai~ . . . ~Ajg^ . . . =0. 

Now deal with the terms of degree k—l in log z ; the coefficients they 
involve are likewise proved to be zero. The process is continued until 
finally it is proved that 

Ai=A2= . . * ==An=0, 

The n solutions are therefore linearly independent and form a fundamental 
system. 


16*32. Application to the Bessel Equation. — Take the Bessel equation in 
the form ♦ 






dz 


or symbolically, Lrv~0. 

it is found that 
provided that 


Then if 

LfV=Co(a2-n2)z‘', 

Cl{(<T + l)2-n2}=0, 
Cy{(cr+y)^—n^}+c^-2^0 


The roots of the indicial equation 

0*2 fi 2 z ==:0 


(^>2). 


are ±n ; when n is not an integer the corresponding solutions are distinct. 
The solutions are, in fact, Jn{z) and where 




(— l)’'2J« + 2r 


;^Q2»*+2r^!r(w+r+l)* 

The first exceptional case to consider is that in which n is zero, 
case JfJiz) and ^{z) coincide in the one function 

Jo(^) I ^ 22 ^ ^2 ^2 ii9. "!■•••• 


In this 


62 


Since o'=0 is a double root of the indicial equation the second solution is 
i:o(z)=hm— • • •]] 

« /2\2r 

= Jo( 2 ) log 2 + + 1)72 ■ ( 2 ) 

where 

log r(<+l)]^_^. 


Now let n be a positive integer ; the solution 

W=Jn(z) 

is the one and only solution free from logarithms. The function J^n(^) has 
now no meaning, because the coefficients, on and after the coefficient of z^”, 


♦ This application is due to Forsyth, Differential Equations, Vol. 4, p. 101. 
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become infinite through the occurrence of the factor (or+2w)2— n* in the 
denominator. Write 

Co=C{(<T+2n)2~n2}, (-1)»»C==E n{(a+2r)2-n2}, 


so that 
w = C{(or +2n)2 — n 2 } 2 :< 


f-i 


I (Gr+2)2 — w2 


K2n— 2 




n {(CT+2r)*-ni!} 


r-1 




[ 252 ^ 

^ ~ (ff->-2M+2)2-n2 {(ct +2n +2)2 -n2}{(a +2n +4)* -n*} 

=Wi+ir 2 say. 

When Gr=—n, becomes zero, and W 2 reduces to a multiple of The 


second solution is obtained from 

Let 


dw 

lim — . 

(r» — n 


then 


dw 

n— 1 


lim lim ~ = ^Tjj, 

d(T 


W -.-n^Cn’'y^ r(n- r)/zY' 
^ r(n).f„r{r+l)V2/ > 


W^—Ez’' log zj^l - 


The term 


22(n+l) ^2*2 ! (n+l)(n+2) 

,5,A»-+l)r(n+r+l) 


-...] 




^ ,for(r+l)r(«+r+l)V2/ ’ 


which occurs in W 2 , is a constant multiple of J„( 2 ) and can be discarded 
altogether. Let 

(.^_2"-ir(ny 

n 

so that 

P 1 

2 ’*-ir(n+l)’ 

then that part of the solution w = Wi + W 2 which remains is 

and this may be taken as the second solution of the Bessel equation. It 
differs only by a constant multiple of J^i^) from Hankel’s function ♦ YJz)* 


16*88. Ckmditions that all Solutions relative to a partioalar Index may be free 
bom Logarithms. — The first solution corresponding to a set of indices, such 
as the solution Wq of § 16*8, is free from logarithms ; the subsequent solutions 
of the first sub-set certainly involves logarithmic terms. In general the 
leading solution of the second sub-set, the solution Wi, for instance, also 
involves logarithms, but in particular cases may not do so, whereas the 
remaining solutions of the second sub-set must involve logarithms. It is 


* Whittaker and Watson, Modem Analysia, § 17*61 ; Watson, Beoeel FuncHone, | 8*58. 
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likewise true that for every sub-set after the first, the only solution which 
may not involve logarithms is the leading solution of that sub-set. 

Consider any set of indices 

P09 Pl9 • • •» ' 

so arranged that 

PK—Pf^ 

is a positive integer for /x>/c. A set of conditions which are necessary and 
sufficient for the absence of logarithmic terms from every solution Wfi 
corresponding to the index pfx will now be investigated.’*' 

In the first place, must be a simple root of the indicial equation, for 
a multiple root always introduces logarithmic terms. Moreover, since every 
index p^ whose suffix k is less than fi exceeds p^ by a positive integer, any 
solution of the form 

where bfi are arbitrary constants, is a solution of index p^. Conse- 
quently the solutions Wq, Wi, , . must be free from logarithms. It 

is therefore necessary that the indices pi, p 2 » • • *> Pm should be distinct. 
Now 


In order therefore that may be free from logarithms it is necessary and 
sufficient that 


I da^ 


1 =» 


for 5=0, 1, 2, . . /i— 1 and for all values of v. 

contain the factor (a~p^)^ for all values of v. 

But 

io(<y) 


=(-!)•' 


Consequently gy{(T) must 




/o((j4-l)/o(a + 2) . . . fo{Gr-\-v) 
and since go{cT)=CQf{a), go{<y) contains the factor (cr— A necessary and 
sufficient condition is therefore that HJ^pp) should be finite or zero for all 
values of v. Now the recurrence relations for gv{a) and therefore those for 
Hy{a) are the same as those for Cy, namely, 

^vW/o(cr+r)+H,-i((7)/i(<7+i^~l)+ . . . +Ho{a)fy(a)^0, 

where JEro(<r)=l. If therefore H^ipp), • • •» Hy-i(pp) are finite, H^pp) 

will be finite unless v is such that pp+v is a root of the indicial equation 

/o(a)=0, 

which occurs when v assumes one or other of the increasing positive integers 

Pp-l Ppf Pp—2 Pp* • * •> PO Pp* 

When the factor /o(cr+v) in the denominator of Hv(cr) has a 

simple zero G~pp and no other factor vanishes. Consequently it is necessary 
that 

Fy(pp)~0, 


when p^, and sufficient that Fy(ar) should vanish to the first order 

when a^pp. 


* Frobenius, ibc. c«., p. 224. 
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When v=p^^ 2 —'Pfi* factors in the denominator of have simple 

zeros for a=p^, namely 

fo(<J+v~P^-2+P^-i) fo(<r+v)- 

It is therefore necessary and sufficient that for this particular value of v 
Fv{a) should vanish to the second order when G=^pfi, or 

Fy{p^,}-=0, =0 V=P^-i-p^. 

When v=pti-z--pfi three factors in the denominator of Hv{a) have simple 
zeros for a—pii, namely, 

/o(o’4‘^h 

and therefore for this value of r, FJ^a) must vanish to the third order when 
a^pfx. Therefore it is necessary and sufficient that 



where v=p^_ 3 —p^. 

In the same way, wnen r factors in the denominator of 

Hy{o) have simple zeros for a=^pii, and therefore FV(o’) must vanish to order 
r when a=pfi. The last condition is that, when v~po —pfi, Fy(a) must vanish 
to order /x for a^^pp,. 

But it has been assumed that the solutions relative to pj, p2> • • •» Pu-i 
are free from logarithms. The number of conditions to be satisfied is 
respectively 1, 2, . . fi~l which together with the /x conditions relating 
particularly to pp itself make up an aggregate of ^/x(/x+l) conditions which 
are necessary and sufficient for all solutions relative to the index pp to be 
free from logarithms. 

16*4. Beal and Apparrat Singularities. — The singularities of solutions of 
a linear differential equation are necessarily singularities of the equation, but 
the converse is not always true. In general when the point z—a satisfies 
the conditions for a regular singularity, some, if not all, of the solutions 
involve negative or fractional powers of (z—a) and possibly also powers of 
log (z—a). In these cases the singularity is said to be real. But it may 
happen in special circumstances that every solution is analytic at 2 ;=a, in 
which case the singularity is said to be apparent, A set of conditions, 
sufficient to ensure that the singularity is only apparent will now be derived.* 

Let the equation be written in the form 

drw i>i(z) I -Pn-l(g) I Pn(x) 

dz*^ 'z—a ' ' * (z — dz (z—a)^ * 

where Pi(z), . . Pn(^) ^-re analytic at z—a. Let the point z—a be an 

apparent singularity, so that each solution of the fundamental set 

Wi, W2, . . 

is an analytic function of z —a in the neighbourhood of the singularity. 

Let 

jd(z)= • • •, ^ 1 , Wi 

Wg', T»2 

w„', w„ 


• Fuchs, J.fUtr Math. 68 (1868), p. 878. 
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and let be the determinant derived from J by replacing 

. . respectively by Wi<^\ . . Then 

Friz) _ Jr(z) 

{z-aY j(2)’ 

but for at least one value of r, Pr(z) does not contain the factor (z—aY and 
therefore, for that value of r, J^(a)/J(a) is infinite. But Ar{z) is analytic 
for «=a and therefore 

J(a)==0. 

Now 

1 dA(z ) ^ Pi(z) 

A(z) dz z—a 

z—a dz ’ 

where G{z—a\ is analytic near z~a and therefore 
A (z) ==A(z -a)- 

where is a constant. But id( 2 ) is analytic at z~a and therefore Pi(a) must 
be a negative integer. 

The indicial equation relative to is 

[p]n+[p]n-l^l(^)+ * • * ~hpP n-l(^)+Fn(fl)=0. 

The roots of this equation must be positive integers, and must be unequal, 
for equal roots necessarily lead to logarithmic terms. The least root may 
of course be zero. The condition that the exponents are positive integers 
includes the condition that Pi(a) is a negative integer ; the latter may be 
regarded as a preliminary test, when it is not satisfied the singularity is 
undoubtedly real. 

Finally, a set of conditions sufficient to ensure that no logarithmic terms 
appear must be imposed. Let the roots of the indicial equation, arranged 
in descending order of magnitude be po, pi, . . pn~i* The sqlution with 
the exponent pq certainly does not involve logarithms. One condition 
suffices to ensure that every solution with the exponent pi is free from 
logarithms, two further conditions are sufficient for the exponent p 2 » so 
on until finally n—\ further conditions suffice for the exponent p„_i. Thus 
in all 

1+2+ ... . +(n~l)=j7i(n-~l) 

conditions suffice to ensure the absence of logarithmic terms from the general 
solution. 

The conditions that the exponents are positive integers or zero and that 
no logarithmic terms appear ensure that the singularity is apparent. 

16*401« An Example iDnstrating the (Jonditions for an Apparent Singularity. 

— The equation 

L(w)=z^^^ '-(4«+Az*)^ +(4— 
az* dz 

contains two parameters A, k. It will be shown that when certain relations exist 
between these parameters the singularity z~0 is only apparent.*^ 

Assuming, as in the general method, that 

00 

^(o=2c,,*»+^ 

»-o 

it is found that 

L(w) =<^(o' — 4X<T — 1 )*», 

♦ Fonyth, Differential EquaHone, Vol. 4, p. 119. Note that Pi(a)= —4, a negative 
integer, and therefore the sin^axity may be apparent. 
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provided that the coefficients Cy satisfy the recurrence relations 

The exponents />o=4 and Pi—l are positive integers ; corresponding to the greater 
exponent there is a solution analytic at 2 = 0 , namely ic=CoU, where 
tt=2*{l+yi2-f-r*2*H- * • • +>2^ + • • • } 

and 

4A-i-*f (v-f-8)A+^ 

2 T 5 * ■ ’ 1/ r(V+8j ‘ 

The solution corresponding to the smaller exponent Pi—l wiU, in gene^, 
involve logarithms. In order that it may be free from logarithms one condition 
must be imposed. Since po~Pi~8, the necessary and sufficient condition is that 
F,(1)=0. Now 

/,(o')=(or-4)(<r~l), 

FM --Uo+l)U<r+2)Ua+sf-* 

Co 

={A(cr 4-2)-f-'fKA(fy 

and therefore the necessary and sufficient conditions reduce to 

(8A + ^)(2A-fK)(A-f«)=0. 

Thus there are three possibilities : 

(i) K = — A when the relevant solution is 10 = 2 , 

(ii) if=-2A „ „ „ a)=2-fJA2*, 

(iii) ic=~8A „ „ „ w=2-hA22-f iAV. 

In these cases, and these only, is the origin an apparent singularity. 

16*5. The Peano-Baker Method of SolntioxL — The solution of a linear 
differential equation obtained in the form of an infinite series by the Frobenius 
or a similar method, is, from the practical point of view, quite satisfactory. 
But from the theoretical point of view it suffers from the disadvantage of 
being valid only within the circle of convergence which, in general, covers 
but an insignificant part of the plane of the independent variable. The 
method * which will now be expounded is of great theoretical interest in 
that it leads to an analytic expression for the general solution, which is 
valid almost throughout the whole plane. As an offset against this extended 
region of validity, it would appear that the convergence of the development 
is slow, j* and that therefore the method is not adaptable to computation. 
Consider the system of n simultaneous linear equations 

dwi 

=tiii«)i+Ui2aj2+ . . . (r=l, 2 , . . n), 

where the coefficients are functions of 2 . The point 20 will be supposed 
not to be a singular point of any of the coefficients. Consider the Mittag- 
Leffler star J boxmded by non-intersecting straight lines drawn from every 
singular point of the coefficients to infinity. For definiteness these barriers 
may be taken to be the continuations of the radii vectores drawn from the 
point Zq to the singular points. It will be supposed that the coefficients Uij 
are aniJytic throughout the star. 

Now the system of n linear equations may be represented symbolically as 

dw 

* Peano, Math, Ann* 82 (1888), p. 455 ; Baker, Proc, London Math* Soc* 84 (1902), 
p. 864 ; 85 (1902), p. 884 ; (2), 2 (1904), p. 298 (giving a historical summary) ; Phil. 
Trans. R. S. (A), 216 (1915), p. 155. See also B6cher, Am. J. Math* 24 (1902), p. 811. 
t Milne, Proc. Bmn* Math* Soc* 84 (1915), p. 41. 
t Mittag^Leffler, C. R. Acad. Sc* Paris, 128 (1889), p. 1212. 
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where u represents, not a single function of z, but the square matrix 



and w represents the aggregate {wi^ . . .> w^). 

The symbol Qu will be defined as representing the matrix obtained by 
integrating every element of the matrix u from Zq to z along a path which 
does not encounter any of the barriers of the star. The symbol tiQu denotes 
the matrix obtained by multiplying the matrix u into the integrated matrix 
Qw.* Q(tiQu) is written QuQu, and so on. 

Now form the series of matrices 

its sum is a matrix. It will be proved that the elements of the matrix Q{u) 
converge absolutely and unifonnly throughout any finite domain D contain- 
ing Zq and lying wholly within the Mittag-Leffler star. In the domain D the 
functions u^j are bounded ; let Mij be such that 

1 Uii I <My 

for all points of Z>, and let M be such that 

Mi,<M 

for all values of i and Let 

UijW(z)=f Uii{z)dz, 

H 

V*’(2)=f 


the path of integration being a simple curve lying wholly within Z>. Let z^ 
be any particular point on the path (a^, z), ^2 fbe length of the path (a^, Zi) 
and 8 that of the whole path ( zq , z ). Then 

I 1 


\u^^^Kz)\ <l'Ms,(Mn+Mi2+ . . . +MiJd8, 

0 

<nM^j 8idsi=ins^M\ 

J 0 

and, in particular, 

Similarly, 

I 

■' 0 


* The product of two square matrioes and of the same order n is 

formed aocordinv to the law w==(iiiitpp4- • • • 4*tttn»wdf and is m general distinct from.ou. 
The sum of the two matrioes u ana v is the matrix (u^+v^)* 

The symbol 1, regarded os a matrix, represents 


1 , 0 , 

0 , 1 . 

^ 0 , 0 , 


0 

0 

1 


) 
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and so on indefinitely. But is the (i, j)^ element of the matrix Qu, 

that of the matrix Qtt^u, etc. Consequently the series 

+ + . . . 

2 ! o I 

is a dominant series for every element of the matrix Q{u)y and therefore the 
elements of ii{u) are series which are absolutely and uniformly convergent 
throughout the domain D, Hence if 

«)=(l+QW+Qt^tt+ . . .)WQy 

where Wq denotes the aggregate of arbitrary initial values (wi®, 
then, by term-by-term differentiation, 

™=«(1+Qm+Q»*Qm+ . . .)Wo 


and therefore 


~UWy 


w=^Q{u)wq 


is a solution of the system of linear equations which converges through- 
out any region lying wholly within the star, and which is such that 
{wiy z«? 2 , • . reduces to when z=Zq. 


16*61. Properties of ii{u). — Let be the typical element of i}(u) ; if 

zv==Q(u)Wy 

where W denotes the aggregate 

(W,y W,y . . . Wnh 


then 

and 




4- 

dz dz 


dfVi 

dz 






’ dz 


When translated back into matrix symbolism, this result becomes 

dW 

~uQ{u)W +i2(w) 

~uw +£2(u) . 

Now let Q- ^u) be the matrix inverse to Q(u)y that is to say, the matrix 
which is such that 

Q'‘ ^u)Q{u) ~Q{u)Q~ ^{u) — 1 . 

It will now be proved that, if u and v are square matrices each of elements, 
Q(u +iy) —Q(u)Q{Q~ ^u)vQ(u)\y 

provided that the determinant of the matrix Q(u) is not zero. 

For consider the system of linear differential equations 

and in it make the change of dependent variables 

w=Q{u)W, 

or, what is the same thing, 


W==Q~\u)w. 
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and thus 


that is 


dw .dW 

— =uw+£3{u)-^. 


(« +»)ai —uw +X?(u) - 


r>/ 

£2{uy^^ =vw 


~VS2{u)Wy 
=Q~ ^u)vQ{u) W. 


Consequently 


w=Q(u)W 

~Q{u)Q{£i- ^u)v£}(u)}wo. 

But on the other hand 

w=13(M+t?)a)o, 

which, in view of the known uniqueness of the solutions of a system with 
given initial values, proves the theorem. 

It is not difficult to calculate the determinant d of Q{u ) ; in fact 


J=exp/ (U 11 +M 22 + . . . +«„„)<&. 

For since £2^ represents the typical element of £2{u), the equations 

^Q{u)=^uQ(u), 

when written out in full, are of the form 


Now can be written as the sum of n determinants, each of which is 
dz 

obtained by differentiating all the elements of one particular column of A. 
By using the above expression for the derivative of Qij it is easily seen that 

~ =(^11+^22+ • • • +^nn)^> 

from which the result follows at once. 

In particular, if 

*^11+^22+ • • • +^nn=^> 

A is independent of », and in fact A =1. 

16*62. (Conversion of a Linear Equation of Order n into a Linear System. 

— A linear differential equation of order n may be expressed as a system of 
n simultaneous equations of the first order in an infinity of wayis. There is, 
however, one method which is particularly adapted to the matrix notation, 
as follows : 

Let the given equation be written in the form 


Pn-l d^-'^W Pn-2 d^-^W 


4^^ dz^ 


‘Tfeirrs + • • • 4- 


(fe— s 


. . . <f>„ 
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and write 

. dw . , d^w 

then 

^—^2 I «>8 ^r« 4--^ 

cfe <f>^* dz <f>i <f>z' dz ^ 


m 1 / 

ThusifH„= the equation is equivalent to the system 

r-a 

dw 

where w represents the matrix 



The following cases are those of greatest interest : 

(a) The functions P and <f> are polynomials, and no one of the functions 
(f) has a multiple factor. The linear system then has the form 



where F is a matrix each of whose elements is a polynomial in z, a— a, is a 
factor of one or more of the functions <f> and Ag is a matrix of constants. 

For example, 

{z +1 )z®w'" —{(<22 +^ 2 )^ +a 2 )z^w" — {(«! +hi)z +ai}zw' ~~{{a-^b)z +a}w =0 
leads to the equivalent system 



(b) The functions P and tf) are as above, and ^ 2 —^ 2 = • • • 
For example, 


leads to 


Az-\~B , Cz^-\-Dz-\-P 


ovr 0 . 

dz l\c, 0^'^\-E, 
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(c) The functions P are polynomials, ^1=^2= • • • =^n~i=I and 
is a polynomial without multiple roots. The functions H are then all zero. 
Thus 


w 


leads to 




(d) The functions P are analytic functions of 2, and each of the functions 
ff> is either unity or t—a^ where a is not a singular point of the functions P, 
For instance let the equation be 

ip(n) ==P«..r.l±.^.;-7:la,(n-l) , Pn-24-gQn-2 ^(n-2) . 4 .^'o+ 2 Qo^ 

Z 2 " ’ 

where po, pi, . . Pn-i are constants, and Qi* > * •» Qn-i are functions 
developable about the origin in positive integral powers of 2. The equivalent 
system is 

where 


0 , 

0 , . . 

.,0 \ A — 

jo , 1 , 

0 . 

0 , . 

. 0 

0 , 

0 , . . 

.. 0 \ 

10 , 1 , 

1 , 

0 , . 

. 0 

Qo* 

Qi> • • 

- Qn-l/ 

0 , 0 , 
i- 

2 , 

1 , . 

. 0 




W pif 

P 2 . 

• 

• •> Pn-l+n 


16 * 68 . ParUoular Eiaiiiples. — In the first place, consider the single 
equation of the first order 

dw 

— =zuw. 

02 

In this case it may easily be verified that 


QuQu = ^ (Qo)2, QvQy^u 


81 


(Qw) 3 , 


and so on. Thus the solution is 

w=Wq exp Qw, 

which is identical with the solution obtained by elementary methods. 
Now consider the linear equation of the second order 

d^w 


dz^ 


■ vw ; 


this equation is equivalent to the system 


(dw dw'\ /O, IV 


dw 


where 10' = — . It may be verified that, if the initial value of 2 is taken 
to be zero, 


»=C; ;> 
:)• 
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and so on. Thus the general solution is 

w^WqWx+Wq'Wi, 

where and W 2 are given by the series 

Wi=l+Q^v+(pvQ^+Q^vq^vQ^v+ . . 
W2^z-+-qh}z-\-Q^vQ^z+Qh}Q^vQ^vz+ . . 
and {wQy Wq') are the values of (o), w') when z=0. It will be observed that 
Q^v, Q^z, Q^vQh), Q^vQ^vz vanish to orders 2, 8, 4, 5 when 2=0. 

As a particular instance, consider the Bessel equation 
^dHv dw ^ ^ 

Write 

2=4ce*^, m— Jfi*, 

where c is arbitrary ; then the equation becomes 

dh) 


— = (m-ct*yw. 


In this case, 

+c*[i+i<+<e*+i(t-8)«*‘]|+ . . .. 

These series are convergent for all values of t ; when rearranged in powers of <, 
they agree with the expressions for the solutions obtained by direct calculation of 
the coefficients. 

Lastly, consider the linear system 

^ = • • • +AfiZ^ 4- Cy(z— 

and suppose that a new variable s can be found so that log {z—Cr) is a uniform 
analytic function of 8, for a certain range of values of 8 and for r=l, 2, 
... a- Then every solution of the linear system is a one-valued function 
of 8. 

Let 

log (z-C^)=<lfr(s), 

SO that 

2=Cr+exp 

=W(s), say. 

Thus the system is 

^==['F'{s)[A,+A^W+ . . . +A^'P>^H 2 CA'W|«- 


=:UW, 
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The terms 


Qu = f uds, QuQu— f udsf uda, 

J J U J to 


are all uniform analytic functions of s ; the solution 

ttJ==I?(u)iOo=(l+Qw+QtiQw+ . . .)wo 
is also analytic in the neighbourhood of s. 

For instance, the Bessel equation may be written as the system 


dw r /O, 0\ , 1/0 , 

dz L ^Vl, 0/r* 


its solution is expressible as a one- valued function of the new variable%^log z. 

The scope of the matrix method is very wide, but its successful application 
demands a knowledge of theorems in the calculus of matrices which cannot 
be given here. There is, however, a simple application of some theoretical 
importance which will be outlined in the following section. 


16*64. Applioatioii to an Egnation with Periodic CoefELdents.- 

the equation 

^ + (n*+¥Ow=0, 

where n is an integer, and W a periodic function of z. 

Write 

X = —intvj, Y + inw^ 

then 


-Consider 


dX _ 


dz 

2n 

dY _ 

i'F 

dz 

2n‘ 


If T=2t«, the system can be written 

In particular, let n=l, !P=4a cos hz-\-Ah cos kz, then 

^{X, r)=(«p+ft5)(Z, Y), 
where p, q denote the matrices 


The solution 
where 


(X, Y)^Si{ap+hq)(X^, Fo). 


Q(ap+bq)=l+a^+bQq+a^QpQp+ab(QpQq+Q,qQp)+b^QqQq+ , . 
is absolutely and uniformly convergent for all values of z. 


[For further developments of this application of the method, and in particular 
for a discussion of the stability of solutions of the linear differential equation of 
the second order with periodic coefficients, the reader is referred to Baker's PhU. 
IVorts. memoir already quoted.] 
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Miscellaneous Examples. 

1. Solve in series of ascending powers of z 

dho dm 

d^w dm 

(ii) (2*+«*)— -«*ie=0. 

oz* dz 

df%D dm 


2. Find the complete solution of the hypezgeometiic equation 

d^ , ^ , dm ^ 

Z(l— 2)— •f{y--(a+i84-l)«}~~ aj9tt)=0 

az^ az 


(i) when y— 1 ; 


(ii) when y is a negative integer. 


8. Show that the equation 

d*w d*tt) dho , dm 

+(p+a4-T+8)2*-- +(l-f p-i-a-fT+p«y+aT4-T/))2— — (z-/X7t)^ — ax»=0 
dz* oz* dz* az 

is satisfied by the function 

a afa-l-l) 

iFj(a ; p, a, T ; 2)=1 -f - Z-j — — ; • • • 

poT 21 p(p4-l)a(a4-l)T(T-f 1) 

and find the remaining solutions relative to the singularity z=0. 

When a=T, iF,(a ; p ; a, t ; z) reduces to (>F,(p, a ; z) ; prove that this function 
satisfies the equation 

d*w d*w dm 

z* ~ + (p4-<r-}-l)z— + pa — — w>*=0. 
dz* oz* az 


Establish the relationship between the two equations. 


[Pochhammer.] 


4. Show that every solution of the following equations, relative to the singularity at 
the origin is free from logarithms : 

dho dm 2 

(i) ^4- ^=0 

dz^ dz 2 * 

dhc i dm ) 

(ii) z(2-z*)^^ --(2«-42-f2)<(l-z)— 


5. Prove that the origin is an apparent singularity of the equation 
d*aj dw 

a (1+a)— +2(l-z)a;=0. 
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17T. The Possible Existence of Regular Solutions.— The theorems which were 
established in the two preceding chapters show that, when the point Zq is a, 
regular singularity, the functional nature of the fundamental set of solutions 
appropriate to Zq is known. Moreover, each solution of the set can be 
developed in series of ascending powers of z~Zq, whose coefficients are deter- 
mined in succession by a system of recurrence-relations. 

Let it now be supposed that, in the neighbourhood of Zq, every coefficient of 


(A) L{rv)=j- +Pi{z)-^:ri +P2(z)^j^ + . . . +Pn-M +Pn{z)^=0 


is analytic, but that one at least of the coefficients p^lz) has a pole at Zq of 
order exceeding the suffix r. Then since the condition for a regular singu- 
larity is violated, not all of the n solutions appropriate to the point Zq will be 
regular. The problem which now arises is whether any of these solutions can 
be regular, and if so to obtain analytic expressions for them.* 

Let oTi, 0 x 2 , . . tEr„ be the orders of the poles which pi, Pn 

respectively have at Zq, and consider the numbers 


t0i+n— 1, axg+w— 2, , . 

of which, by hypothesis, at least one exceeds n. Let gn-i greatest of 

these numbers, excluding and suppose that the equation has a regular 
solution 

w{z)=-(z-Zo)P(f>(z-Zo), 

where ^(0)4=0, then by substituting this solution in the equation 


l^d^w d^-^tv 


dz^~ 



it will be seen that p„(z) will have a pole at Zq of order not exceeding gn-i* 
Thus a necessary condition for the existence of a regular solution is that 

Wn<gn-T 


17T1. A necessary Condition for the Existence of n— r Regular Solutions. 

— The previous theorem will now be generalised. Let gj. be the greatest 
of the r numbers 

OTi+n— 1, m 2 ’i-n— 2 , . . ny,.+n— r; 

then if there are n—r regular solutions, the remaining numbers 

will all be less than g^,. A proof by induction will be adopted ; let the theorem 
be supposed to be true when the order of the equation is n—l, it will then be 
proved true when the order of the equation is n. 

♦ Thorns, J.fnr Math. 74 (1872), p. 198 ; 75 (1878), p. 205 ; 76 (1878), p. 278. 
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Let the equation be subjected to the transformation 

w—Wi(z)f vdz, 

where 

Wi{z)^(z~Zoy(f>{z--Zo) 

is a regular solution of (A), then v will satisfy an equation of the form 
(B) + • • • +9n-.(z)2 +gn-l{z)v- 


dz^- 


= 0 , 


and, on the supposition that (A) has n—r regular solutions, (B) will have 
n ~>r — 1 regular solutions . Let 


O’!, 02, . ‘ cr„_i 

be the order of the pole at Zq in qi^ ^n - 1 respectively. 

Now qg{z) may be expressed explicitly as follows : 

and therefore 

<J,<gT+s~-n (s=l> 2 r). 

Thus each of the numbers 

ai+(n— 02 +(n— 1)— 2, . . <j,.+(n~l)— r. 

is at most equal to gf— 1. 

The assumption made is that when equation (B) has n— r—l regular 
solutions, the remaining numbers 

<rr-f-i+(n~l)-r-l, . . cr^-i 

are also at most equal to 1. Then, referring back to the expression for 
it will be seen in succession that 

+ * • •> 

and consequently that each of the numbers 

Wf+i+w— r— 1, . . ., nT„_i+l 

is at most equal to g^. It then follows, as in the last section, that ny„ is also 
at most equfil to g^. 

Now the theorem is true in the case of an equation of order r+1 which 
has one solution regular at ; it is therefore true for an equation of order 
r+2 having two regular solutions, and therefore, finally, for an equation of 
order n having n—r solutions regular at Zq, 

From this theorem a very important corollary can be deduced, as 
follows. Let g be the greatest of the numbers 

wi+n— 1, W2+n— 2, . . 

and let r be the least integer for which 

w^+n— r=g, 

then the equation will have at most n—r distinct solutions regular at Zq, For 
if it had a greater number, n—s, of independent solutions, regular at 2o, 
then, since ^<r, each of the s numbers 

Wi+n—l, . . ., rog+n—s 

is at most equal to a number A, itself less than g. But as there are now 
supposed to be n —s regular solutions, each of the remaining numbers 

is at most equal to A. In particular 

Wr+n—r<h<g, 

contrary to hypothesis. The theorem is therefore true. 
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The number r is known as the Class * of the singular point Zq. When 
all the solutions appropriate to Zq are regular, each of the numbers 

Wi+w— 1, . . 

(o7o~0) is less than or equal to n. In this case, therefore, r is zero. 

When r>l, the number of distinct solutions regular at Zq has been proved 
at most equal to n—r, but may fall short of this upper bound. 


Thus, in the equation 




where a and b are constants (a=f=0), and, considering the singularity 

at the origin, 


Consequently 


CDTi-j-w — 1=8, ta^-fn— 2=2. 

r=l, 


and therefore there is at most one solution, regular at the origin. It is easily seen 
that if this regular solution exists, its development is 

where 

{m-\-l)aA^ + ^-j-{b+m{m-l)}A^=-0. 

But lim I A^+ijA^ !==«>, and therefore the series does not converge for any value of 
z except 2=0. Thus in this case no solution, regular at the origin, exists. 


17*2. The Indicial Equation. — For simplicity, let the singular point 2© 
be the origin. In place of (A) consider the equivalent equation 

Li(w)=0, 

where Lj =2^1,. Now Lj may be written in the form 
where 

Qy(z)^zff-^+^Py{z) 2, . . ., n). 

The functions Q are analytic in the neighbourhood of the origin ; from 
the definitions of g and r it follows that, when z=0 is not a regular singularity, 

Qo(0)=Qi(0)= . . . =Q,>i(0)=0, 

and the remaining coefficients Q are finite or zero at the origin. 

Let it be assumed that there exists a solution regular at the origin, say 

w=zf^{l+0(z)}, 

then the coefficient of the term in zP proceeding from 
will be 

I' 

and will vanish when i/<r but not when F=r. Since zf* is the lowest power 
of z which occurs in Ly{w)^ p must satisfy the indicial equation 

QrW[p]n-r+ • * • ==^> 

where the omitted terms are of lower degree in p than the term written. 
The degree of the indicial equation is therefore n— r, which confirms the 

* The accepted tenn is Characteristic Indem^ but the terms characteristic and 

** index ** are ahready sufficiently overworked. The excess of the number n—r over the 
actual number of regular solutions could conveniently be called the Jk(fieiency. 
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theorem already proved, that there cannot be more than n— r distinct regular 
solutions. 

Ill particular, when the indicial equation becomes 

Q«(o)-o. 

Thus when the left-hand member of the indicial equation is independent 
of p there can be no regular solution. 


17*21. Beducibility of an Equation which has Regular Solutions. — Let it 

be supposed that the equation (A) has k distinct solutions which are regular 
at the singular point These solutions form a fundamental set for an 

equation of order k whose coefficients satisfy Fuchs’ conditions with respect 
to the origin. Let this equation be 

M(w)=0, 

where the coefficient of iuM is unity, and write Mi Then 

Li-RiMi, 

where Ri is a differential operator of order n—k formed as indicated in § 5*4. 
Since the coefficients of both Li and Mi are finite or zero at the origin, and 
are analytic in the neighbourhood of the origin, the same is true of the 
coefficients of R^. Consequently the equation L^(w)—0, and the equivalent 
equation L{w)=^0, are reducible if one or more regular solutions exist. 

Now the equation 

[2-PLi(2P)]^=o=«. 

which, from the definition of g, is not an identity, is the indicial equation 
of Lj(zc)=0 or of L(w)—0 with respect to the singularity 2=0. Let 

Mi{zP)=g(z, p)zi>='^gx{p)z^+P, 
jBi(2P)=A(2, p)zP='^hx{p)z>^+P, 

where the summation begins, in each case, with A==0, then since 

/o(/>)=0, go{p)=0 

are the indicial equations of L(w)—0 and M(w)~0, neither fo{p) nor go(p) is 
identically zero. Now 

Li{zP)—RiMi(zf^) 


(A+p)2:^+^+p. 


and therefore 


K M 


A 

Mp) = 'ZsMh-'ciK+p), 

#c-0 

a set of relations which determine, in turn, the polynomials ^i(p), 

h 2 (p)f .... In particular 

/o(p)=go(p)*o(p). 


which proves that h^{p) is not identically zero. 

When the polynomials hx(p) have been evaluated, Ri can be determined 



EQUATIONS WITH IRREGULAR SINGULAR POINTS 421 

explicitly, as follows : The degrees of the polynomials fx(p) have the upper 
bound w, which is attained ; t&>se of gx{p) have the upper bound fc, which is 
also attained. The upper bound of the degrees of hx(p) will therefore be 
n— A;, and will be attained. Let n—k==in^ then since 

h(z, p) is expressible in the form 

m— 1 

*(*> • • • (P— )♦*-»- r( 2 ) +“0(2). 

r«0 

where the coefficients u{z) are determined by the formula 

s\u,{z)==[A^h{z, p)]p-o, 

where 

Ah{z, p)==h{z, p+l)—h{z, p), 

A^k(z, p)=Ah{z, p-\-l)--Ah{z, p). 

Hence 

Ri(zP)=h(Zy p)zP 

={WmMn.(z)+[p]m-lM™-l(2)+ ■ • • -f ;)Ml(2) 4-«o(z)K. 
and therefore Ri is the operator 

Z^W„»(2)Z)^+ . . . +ZUi(z)D+Uq{z), 

Now /o(p) is of degree n—r in p and go(p) degree k. Hence ^(p) is of 
degree n—r—k. Thus since ^(p)~0 is the indicial equation of lii(w)=0, 
the degree of this indicial equation is the number by which the degree of the 
indicial equation of L(w)=0 exceeds the number of regular solutions. In 
particular, if Ri(w)=0 has no indicial equation, L(w)=0 has precisely n—r 
regular solutions.* 

17*3. Proof of the general Non-Existenee of Regular Solutions. — In § 17*11 

it was shown by an example that even when the equation L(ttj)=0 possesses 
an indicial equation for the singularity 2 = 0 , the corresponding formal develop- 
ment of the solution may diverge for all values of | 2 |. This phenomenon 
is in no way exceptional, in fact the exceptional case is for a regular solution 
to exist at all. 

Consider, as before, the modified equation 

Li(zv)=0, 

then, if there exists a regular solution 

W=ZP(Co-i-CiZ+C2Z^+ . . .), 

p will be determined by the indicial equation 

/o(p)=0. 

By equating to zero the coefficients of successive powers of z in 

Li(t»)=zp|2cb/A(p)s^+2ci/A(p+l)2*+^+^C8/A(p+2)z^+*+ . . 

the following set of recurrence-relations is obtained : 

^ifo(p +1) +Co/i(p) =0, 

^2/o(p +2) +Ci/i(p +1) +q)/2(p) =0, 


<^v/o(p+*')+<^v-i/i(p+^~-l)+ • • • +cb/i/(p)— 0, 

and these recurrence-relations determine Cj, C 2 , . . . . . when Cq is given 

(cf. § 16*11). 

* Floquet, Arm* Norm, (2), 8 (1879), suppl. p. 68. 
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Now the essential difference between the present case, and the case, 
treated in the preceding chapter, in which all solutions are regular at the 
origin, is that /o(p) is not of degree n but only of degree n—r in />. On the 
other hand, among the functions f^{p) there are some whose degree is n ; the 
first of these is/^_„(p). 

If the process of evaluating the coefficients c„ terminates, so that the 
expression for w contains only a finite number of terms, then the expression 
so found is a solution regular at the origin. In general, however, the series 
does not terminate ; in this case it will be shown to diverge. 

For certain values of k, for example k=g—n, 

lim i fde+J'ir^ = 00 

— «1 /o(p+v) 

for the numerator is of degree n, and the denominator of lower degree, in v. 
Thus, in order that the recurrence-relation 

gv-l/l(p+l^— I) ■ + , 1 <^Mp) I 

cMp+v) cJq{p+v) ' ' ‘ '^cjoip+v) 

may be satisfied, it is necessary, in general, that 

lim ^0 . 

Cy 

the series therefore diverges. 

17*4, The Adjoint Eauation. — When the indicial equation relative to an 
irregular singularity is of degree n—r, there cannot be more than n—r regular 
solutions. But since the number of regular solutions may fall short of the 
maximum, it is expedient to find a criterion for ascertaining whether or not 
the possible number of regular solutions is attained. This required criterion 
can be obtained by means of the adjoint equation.* 

Let Ti be the differential operator adjoint to Li, In the Lagrange identity 

(§ 5-8) 

— d 

vLi{u)-uLi{v) == v)}, 

let u—zP, v=z~P~^~^, where p is arbitrary, but v an integer, then 

z-p-y-iLi{zP)~zPLi{z-p-^--'^)===j^{P{zPy 

Now P{zP, g-p-y-*!) is free from terms in zp ; from the assumption made 
concerning the coefficients of the operator L it follows that P has at the origin 
no singularity other than a pole. Consequently no term in z~^ can exist in 

z-p-v-iLi(zP)—zPLi{z~P~^-^). 

As before, let 
and now let 

Li{zP)='^<f>x(p)z>>+P. 

The coefficient of z'~^ in z'^P''^~~^Li{zp) is fj^p) and that of in 
z is <f>y{~-p—v—l)f hence 

Mp)=^M-p—p—^) 

and similarly, 

^„(A>)=/v{-P -*'-!)• 

* Thom^, Math, 75 (1878), p. 276 j Frobeniue, ibid, 80 (1875), p. 820. 
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An immediate consequence is that the degrees of the two indicia! equations 
/o(p)==Oj relating to Li(tt)=0, and ^(p)=:0, relating to Li(t^)=0, are equal. 
Let this degree be n —r, then the^lass r is the same for both equations. In 
particular if one of Li(tt)=0 and Li{v)=0 has all or no solutions regular at a 
singular point, the same is true of the other. 

It will now be supposed that Li{u)—0 actually has n— r solutions regular 
at the origin. Then 

Li =RiMi, 

where 3fi(t*)=0 is the equation satisfied by the n— r regular solutions, and 
Ri is an operator of order r. But if and Mi are the adjoint operators of Rj 
and Ml respectively, 

Li=MiRi. 

Now the indicial equations, relative to the origin, of both Li and Mi are of 
degree n—r. Consequently the equation Ri(w)=0 has no indicial equation. 
If, therefore, the equatioi^L(t;) =0 has n— r regular solutions, it is, necessary 
that the adjoint equation L{u)—0 should be satisfied by all the solutions of an 
equation R{u) = 0 , of order r, which has no indicial equation. 

But this conditio^ is also sufficient, for when it is satisfied the equation 
Rj(u)=0, adjoint to Ri(r))=0, has also no indicial equation. Consequently 
the order of the equation Afi(ti)=0 is equal to the degree of its indicial equa- 
tion relative to the singularity considered, and all the solutions of Mi(u)—0 
are regular at the origin. The equation Li{u) =0 therefore has n— r solutions 
regular at the origin. 

Thus a necessary and sufficient condition that an equation of order n should 
have n—r solutions regular at a singular point at which the indicial equation 
is of degree n —r, is that the adjoint equation should he satisfied by dll the solutions 
of an equMion of order r, which has no indicial equation at the singular pUint 
in question. 

When regular solutions exist, explicit expressions for them may be 
obtained by solving the set of recurrence-relations given in § 17’8. Any cases 
in which roots of the indicial equation are repeated, or differ from one another 
by integers, can be treated by applying the general method of § 16*8. 


17'6. Nomial Solutions. — The next problem which arises is that of obtain- 
if possible, developments to represent those solutions which are not 
regular at a singular point. The case of an equation of the first order for 
which the origin is an irregular singular point will serve as an introduction 
to the more general case. Consider, then, the equation 


in which 




p{z) = 




1)02 


+ 


+ 


2*" 




where is analytic in the neighboiu*hood of the origin, and ^0)=0. 
The general solution is 

where A is an arbitrary constant. 




I fin 

‘ ^ 22 ^ Z' 


0 ( 2 )= exp 


and 
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If the solution is written as 

then v{z) is the solution (regular at the origin) of the equation 

The essential singularity of the solution is thus due to the presence of the 
factor which is known as the determining factor of the solution. When 
a solution of this form exists it is known as a normal solution* ; the number 
p is the eonponent. 


17*61. lunations in which the Point at Infinity is an Irregular Singularity. — 

— In equations arising out of physical problems, when a point is an irregular 
singularity, that point is almost invariably the point at infinity. It is 
therefore expedient to suppose that any particular singular point, say Zq, 
has been transferred to infinity by the substitution 


No loss in generality, and an appreciable gain in ease of manipulation results 
from this transformation. 

Consider, then, the equation 


d^w , , 




dw 

dz 




in which the coefficients are developable in series of descending integral powers 
of 2:, thus 

If, as is supposed, the point at infinity is an irregular singular point, 
Ky^l —V for at least one value of v. Suppose that 

Ky+v<iK^+r when vC^r, 

Ky+v<,Kr'\'r when i'>r. 


then the degree of the indicial equation relative to the point at infinity will 
be n— r, and r will be the class of the singularity. 

It will now be shown that a necessary condition for the existence of a 
normal solution is that for at least one value of v. When a solution, 

normal at infinity, exists, it is of the form, 


where Q{z) is a determinate polynomial in z and u(z) is of the form 

ZP(Cq+CiZ-^+C2Z-^+ . . .). 


Let 


so that 

and, in general, 


ds^ 




« 0 = 1 , 


If Q(z) is a polynomial of degree a, then at infinity 


* Thomi, J./«r Math. 95 (1888), p. 75. 
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Let the equation satisfied by v{z) be 
■* d"M , . , , 

^ +?l(2)^^3r + . . . +?„ 


-l(2)^ + ?n(2)« = 


= 0 , 


then it may be verified that 

^v=j?v+(n— V+l)^lPp-l+n-v+2^2^5lPp-2+ ■ • • +n^v^p> 

and in particular 

qn=Pn+tyPn~\+t^n~2+ • • • +<«• 

Now if a normal solution exists, it will be possible to determine Q so that 
the equation in u has at least one solution regular at infinity. This con- 
dition limits the degree of the dominant term in q^. The degrees of the 
dominant terms of the components of are, in order 

J5r„_24-2s-2, . . 

and therefore, when the polynomial Q is of degree but otherwise arbitrary, 
the degree of the leading term in exceeds that of the leading term in 
by at least s— 1. In general, therefore, the dominant term in will not be 
less than the dominant term of any other coefficient The equation in 
u will therefore have no indicial equation, and consequently no regular 
solution, at infinity. 

Thus when a normal solution exists, it must be possible, by a proper 
choice of the degree of Q{z) and of its coefficients, to make the degree of the 
dominant term in q^ at least one unit lower than the degree of the dominant 
term in in which case only can the equation in u have a solution regular 
at infinity. In order that this may be possible, it is necessary that no one of 
the numbers 


K,^^+s-l, iir„_2+2(^>-l), . . n(s-l) 

should exceed all the rest, that is, of the numbers/ 

(n-l)(5--l), iir„_2“(^'-2)(.9-l), .... 0 

the two greatest should be equal. Let g be the greatest of the numbers 

K^, iKz, . . .. 

then it is necessary that 

Ky-~iis-~l)>0 

for some value of v, from which it follows that 

g>s~l. 

But since the solution is normal, and not regular, **' 5>1, and therefore 
g >0. It follows that for at least one value of v. 


For instance, the equation 

zw"4-to'-f«?==0 

has no solution, normal at infinity, because —1, and thereforeg= — J<^0. 


17*62. Calculation of the Determining Factor. — The degree, of the 
polynomial Q{z) is thus limited by the inequality 

s<g+l^ 

When g is a positive integer or zero, it is clearly admissible to take s=g+l, 
because, in that case, 

K,=v{s-l) 


* Note also that, when the point at infinity is an irregular singularity, 
for at least one value of v, so that 1. 
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for at least one value of y, and for all other values of y 

Ky<y(s^l), 

and therefore, of the numbers 

Kn-i+s^h Kn^2+2(s-^l), . . n(^--l), 

the niunber n(s —1) is equal to at least one other, and greater than the 
remaining, numbers of the set. 

Now the class has been defined as the number r such that 

jK^p+y<Kr-h^ when y<r, 

Kp+y<jK'r+r when v>r, 

and thus, when v>r, 

K^+(n ~r)(s—l) >Kp+(n ~y)(s—l) +s(y — r) 
>JS:^+(n~v)(s-l). 

Consequently the equality 

Ky + (n -y)(s - 1 ) =n(s - 1 ), 
or 

Ky=y(s—l)=yg, 

which is certainly true for at least one value of y, namely r, can only hold 
whenv<r, and therefore 

Ky<yg when y<r, 

Kv=yg when v=r, 

Ky<yg when v>r. 


Let m be the least value of v for which Ky^yg, then 

Km +(n -~m){s—l) =Ky+(n —r)(s—l)=ng, 

and 

Ky+(n—y){s—l)<ing when y<m or v>r. 
The terms of highest order in qn{z) are therefore 


But 


whereas 


In — mPm* • • •> ^n~rPr’ 

ty=r.Q%_ 1 +0{Z^^- 1 )(»- 1 )} 


and therefore the dominant expression in qn(z) is 


Let 

then since 


Q{z)=AiZ+iA2Z^+ . . . 

p,^z)=z^y{ayo+(hi^-^+- ‘ . ), 


the condition for the vanishing of the term of highest order in is 
A/+a^/~^+ . . . +aH,==0. 

There are therefore at most r distinct values of the constant Ag. When 
a value of A, has been obtained, the remaining constants 
can be calculated in succession. Thus, when j?=:g+l the determining factor 
can be determined in one or more ways. 

The assumption that s=g+l is necessary when g==0, but when g is a 
positive fraction, and in general also when g is a positive integer, integral 
values of s less than g+I '^l he admissible. To obtain the admissible 
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values of s, use is made of the Puiseux diagram which is constructed as 
follows. The points whose Cartesian coordinates (a?, y) are 

(0, r), (Ai, r—l), . . (Kr, 0), 

are plotted, and a vector line is drawn through the point (0, r) in the first 
quadrant and parallel to the £c-axis. This vector is rotated about (0, r) in 
the clockwise direction until it encounters one or more of the other points. 
It is then rotated in the same direction about that one of these points which 
is most remote from (0, r) until it meets other points, and so on until it 
passes through the point 0). A polygonal line joining (0, r) to {K^, 0) 
is thus formed such that none of the points lie, in the ordinary sense, above 
or to the right of that line. 

Consider any one rectilinear segment of the line, and suppose, for instance, 
that it passes through the points 

(Ka, r—a), . - (Kr, r— r), 

and let it make the angle 6 with the negative direction of the ?/-axis. If 
p,=tan d, points on this segment satisfy the equation 

where C is constant, and therefore 

Ko-\-fi{r—a)==^ . . . ~A%+/x(r— r), 
and if r— ^') is a point not on the segment 

Ka — or)> A^+/x(r —v). 

If, therefore, /x is a positive integer or zero, an admissible value of s will be 

s=/x+l, 

and there will be as many admissible values of ^ as there are distinct recti- 
linear segments in the polygonal line, for which p. is a positive integer or zero. 

When an admissible value of s has been obtained, the method of deriving 
the polynomial Q(z) proceeds on the same lines as before. The next step is 
to obtain the differential equation in u, and to ascertain whether or not it 
has solutions regular at infinity, for it is only when u(z) is regular at infinity 
that a normal solution zv(z) can be said to exist. The existence of the de- 
termining factor is not of itself sufficient for the existence of a normal 
solution ; the convergence of the series in u(z) is also necessary, and this, 
as has been seen, is exceptional. When, however, a normal solution exists, 
it is said to be of grade s, where s is the degree of the polynomial Q( 2 :). The 
ran^ of an equation, relative to the singular point considered, is the number 
h where 

When h is an integer, h may be equal to s, but in general 

k>s. 

When the polynomial Q(z) has been determined, the next step is to 
obtain the indicial equation satisfied by p. When this equation has equal 
roots, or roots which differ from one another by integers, there may exist, 
in addition to a normal solution free from logarithmic terms, solutions of 
the form 

logz+ . . . +^„(z) (log z)”*}, 
in which the functions are analytic at infinity. 

17*58* Subnormal Solutions. — For any rectilinear segment of the Puiseux 
diagram, the inclination p is a rational fraction. In order to construct any 


♦ Cf. § 12 - 61 . 
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normal solutions which may exist, any zero or positive integral values of 
may be selected ; non-integral values have to be discarded. These, however, 
are not altogether useless, for they may lead to solutions of a new type, 
known as subnormal solutions.* 

Let the rational fraction ft, expressed in its lowest terms, be Z/A;, and trans- 
form the equation by writing 

Then the Fuiseux diagram of the transformed equation will possess a recti- 
linear segment inclined at an angle 6' to the negative direction of the ^-axis, 
where 

tan 6' —L 

If Z is a positive integer, the transformed equation may possess a normal 
solution ; if it does, the determining factor Q(() will be a polynomial in $ 
of degree s, where 

s==l-i-l. 

Thus the original equation may possess a solution of normal type in the 
variable such a solution is said to be svhnormaL Obviously, if one 

subnormal solution in exists, there will be A;— 1 other subnormal solutions 
of the same type. These solutions are said to form an aggregate of sub- 
normal solutions. 


For example, the equation 

dhv dw 
4_2- 


-a 


-1 

162) 


+ 

* *1 V 


dz^ ' dz 

has two subnormal solutions. Its general solution is 

w? = Ae V«{2“ i —2-4) * -fz- 4}, 
where A and B are arbitrary constants. 


When the determining factor is of degree s in 2 ^^^, the subnormal 

solution is said to be of grade s/k ; in this case 

h=g+i>l. 

Thus when a normal or subnormal solution exists, its grade does not exceed 
the rank of the equation. 


17-54. Bank of the Equation satisfied by a given Fundamental Set of 
Normal and Safanormal Fonctions. — Let 

Wi:=eQlZPiUi, W2=^e^*ZPm2, . . ., Wn=e^nZPnUn 

be n functions of normal or subnormal type arranged so that, if their grades 
aie respectively y 2 » • • • Ym 

/ r>yi>Y2> . . . >Yn- 

Then the differential equation of ord«* n satisfied by these functions will be 
of rank h not exceeding F, with respect to the singular point at infinity .f Let 




Wl, 

roi, 


U>2, 




be the Wronskian of the n given functions ; it is assumed that A is not 


* Fabry, TMae (Faculty des Sdenoes, Paris, 1885). 
t ^rta Math, 8 (1886), p. 805. 
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identically zero. Let be the determinant obtained from A by replacing 
by Wi<^\ i^y and so on. Then, if 

Pr^ > 

the differential equation satisfied by qxjj, za2> • • •, t>e 

dzv 


d^w d^~^w 




The rank of this equation depends upon the order of the coefficients at 
infinity. Now from 


it follows that 


Wfjt, 


where is analytic, and not zero, at infinity. Now 


Pr = - 



. ... Ufi .... 


. . . 


. . , . . . 


. . . 



\ 

• • •. • • • 


. . ■ • • 


When the determinants are expanded according to the elements of the 
n—r+V'^^ row (which is the only row in which the determinants differ), 
Pj. takes the form 

^ ^ 1 , + • • • +^», 

The functions Uj, . . t/„ are analytic at infinity, and it will be supposed 

that the numbers a 1, . . a„ have been so chosen that Uj, . . C 7 „ arenot 

zero at infinity. 

If, therefore, 

Pr^O{z^r)^ 

will be the greatest of the numbers 

^(yi ^7n> • • •» ^{ym I)> • • •> ^{Yh I)”!”®*! ®*n> 

which are in turn not less than 


r{yi~~l)> . . r(y^~l), . . . r(y„~-I), 

and of these the greatest is r(yi--l). 

Thus, for all values of r, 


and therefore 

^—^+1 • 

When all of the given functions are normal functions, they are uniform 
in 2, and consequently the coefficients p^ are also uniform in 2. Consider 
the case in which, among the functions . . ., Wn(z), there occurs an 

aggregate of subnormal functions. Thus suppose, for definiteness, that 
. . .yTJCjc (2) form an aggregate of subnormal ^solutions. Then if 
they may be written as 

^i(C), 

where Wi, W29 • • normal functions of But they may also be 

arranged in such an order that 

WS)=W^(<oO W,{Q=Wi(<o*-K). 


where a>*=l. 
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From this it follows that the effect of replacing by is to leave 
unaltered. That is to say, pr is uniform in z. The same is clearly also true 
when two or more aggregates of subnormal solutions are present. 

Consequently a set ^ n functions which are normal or subnorrnal and of 
grade equal to or less than F satins a differential equation of order n and rarUc 
h not greater than F, with uniform coefficients, provided that when a subnormal 
function is present, the remaining members of the corresponding aggregate are 
likewise present. 

It follows from this theorem that when an equation L(i»)=0, having 
uniform coefficients, possesses normal or subnonnal solutions, it is reducible. 
For any number of the normal solutions, or of aggregates of the subnormal 
solutions will satisfy an equation 

Af(w)=0, 

with uniform coefficients. If this equation has, as may be supposed, no 
solutions other than those which satisfy L{w) =0, the latter equation can be 
written in the form 

RM(w)—0 

and is therefore reducible. 


17*6« Hambniger Equations. — No general set of explicit conditions is 
known which is sufficient to ensure that an equation of order n should admit 
of a normal solution. Only in one or two particular cases are explicit sets 
of conditions known ; of these cases the most important is that of an equation 
of order n which is such that 

(i) there are two and only two singular points, namely x=0 and , 

(ii) the origin is a re^ar singularity, 

(iii) the point at infinity is an essential singularity for every solution.* 
The equation may be written in the form 


s’* 


d’*T0 

da:" 




d"-ia) 

ds"””! 


+ . 


+^n-3 


dw 

dz 


+ PnW==0, 


where pi, pg, . . Pn necessarily integral functions of z ; for simplicity 
it will be assumed that they are polynomi^s in z. 

Now since the origin is a regular singular point, there exists at least one 
solution of the form 

w=afV{z), 

where V{z) is a power series convergent within any arbitrarily large circle 
|«|==i2, and F(0)4=0. This solution can be obtained by the methods of 
Chapter XVI. 

A set of conditions will now be found sufficient to ensure that this solution 
is normal with respect to the singular point at infinity. Since any solution, 
normal at infinity is of the form 

w^e9it>sf^U(z), 

where Q(a;) is the pol 3 momial 


opg* 

s 




+ . 




and U{z) is analytic throughout any region which does not include the origin, 
and does not vanish at infoiity, it follows that 


w 


where, for large values of | z (, W jU =0{z~'^). But 

I' ^pz-^+v'ir. 


* Hamburger, J./«r Math, 108 (1888), p, 888. 
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and therefore V'jV must be developable as a series of descending powers of 
z containing only a finite number of positive integral powers of z. In order 
that this may be possible it is necessary that V should have only a finite 
number of zeros within any circle | z | ==R however large ; let V have k zeros 
apart from zeros at the essential singularity a=x . Then, by Weierstrass’ 
theorem, 

F(z)=F(z)^(^\ 

where P(z) is a polynomial in a? of degree k and g(z) is an integral function 
of z. Hence 

sfe<i(^>U(z)==:zPe^^>P(z), 


and consequently g(z) on the one hand is a polynomial in z and U(z) on the 
other is a polynomial in z~^ ; also 

Now let 


where 

Pl=a^,+aiZ-l+ . . . +a,_i2-*+i+0(2-*) 
=v+0(z-), 

then 

w" /tv' \2 d I w'\ 
w \ re ^ dz^ w/ 


where 
In general 


where 


=22*- 2Pi2 4 .(^ __1 y- 2Pj 4.2J#- ipj ' 
=z2*-2P^, 


P 2 +0(2-0- 


zv(^) 

w 




+0(2-0. 


Substitute for w'/w, w” /w, . . ,, in the differential equation, then 

the resulting equation 


• • • +z'P»-l-Pl+P„=0 

is an identity. Now the positive integer s has not been restricted 
be taken so large that each of the polynomials (#c=l, 2, . . 

is at most of degree ns, and let 


p*“0 

Now the determining factor is 


and since 


Q(z)=l z^-^v(z)dz, 

J 0 

Pk=v*^+0{z-% 


let it 
n— 1) 


y( 2 ) is obtained by taking the first s terms of a root of the equation 

(z*v)^+Pl(z*v)^-^+ . . . +Pn-l^V+Pn== 0 . 

In particular the equation which determines oq, the leading term in v, is 
.^(ao) =:ao”+ai, #ao*‘~i+a2, 2«ao”"“^+ * • • +<!»n. fw==0; 
it will be supposed that oo is a simple root of this equation. 
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17*61. Ckmditioiis for a Normal Solution* — Let 

then if 3X7 is a normal solution, the equation satisfied by u will admit of at 
least one regular solution. Now 

where is identical with in the terms in z~^, . . Conse- 

quently 


dyw 






dy-^u) 


with Uq—I, vi~v, and therefore the differential equation for u is 


:(n-r-K)I ^dz'^' 


— --|==0, 

r~K j » 


or, as it may be written, 

r— Ov—0 ' ' 

with jp^=l. 

The coefficient of u in the differential equation is 

n 

r-0 

But since v is obtained by taking the s leading terms of a root of the equation 

n 

f-0 

and since the s leading terms of and t;**“*' agree, it follows that the s 
highest terms in the coefficient of m, namely the terms in z”*, . . ., 
must vanish, and therefore 

f-o 

where, since v is known, 6q is a known constant, 

du 

Likewise the coefficient of in the differential equation is 

fi-i 

r—0 

but since is assumed to be a simple root of the equation 


2^, r# 


it follows that 


r«0 


n-1 


^ (n—r)ar^ n ao’‘-*'~i=f=0. 


r^O 


du 


Consequently the leading term in the coefficient of z-^, that is to say the 

CLZ 

term in does not vanish identically, and therefore the coefficient of 

a ^ is of the form 

^ • • .)» 

where, since v is known, is a known constant which is not zero. 
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Now if u^z°^U{z), where U(z) is a polynomial in or must satisfy the 
indicial equation 

rjQa 

But (i=p-{-k, where /c is a positive integer or zero, and p satisfies the indicial 
equation 

/(/>) = [p]„+aiO [p]n-l+ • • • +<3tn~l,oP+^0=^- 

It follows that a necessary condition for the existence of a normal solution is 
that the equation 

I{~k—dQl7]o)=0, 

regarded as an equation in k, should have at least one root which is a positive 
integer or zero. 

Let it be supposed that this condition is satisfied and that k is the corre- 
sponding value of k. Then 

U= 2 !^(Co+CiZ~i+ . . . 

=ZP{c^+C^-lZ+ . . . +Cc^). 

When this expression is substituted in the differential equation for u, the set 
of recurrence-relations 


Ck-i/(p+1)+^/«Gi(p+1)=0, 

+ 2 ) ~\rCK^iGi{p + 2 ) +CtcG2,(p + 2 ) = 0 , 


where Gj, G 2 , • . . are polynomials in their arguments, must be satisfied 
by the coefficients e^-i, . . .. The first equation is satisfied indepen- 
dently of ; when the value of c^ is assigned the succeeding k equations 
determine Cq. In all there are 1) recurrence-relations of 

which A:-fl have been used ; the remaining equations must now be satisfied 
identically in virtue of the determined values of Cif, . . Cq. When the 
aggregate of these relations is satisfied a normal solution exists. 

If the equation 

A(ao)=0 

has more than one simple root, in respect to which all the requisite conditions 
are satisfied, there will be a corresponding number of normal solutions of 
the differential equation. The possibility of the existence of n normal 
solutions will now be investigated. Let pi, ^ Pn the n distinct 
roots of -4 (do) =0, and let 

Qr{z) — ^Y + • • • +yr^* 

Then if normal solutions exist, they will be of the form 

:=e^A‘'>z9rUj.{z)y 

where U^{z) is polynomial in ; if /c,. is its degree, then 

where pi, /)2 • • •> Pn ^^^e the roots of l{p)=0. Now 

'^{Or—Kr) = XPr 

f-l 


and ’^<Tr can be evaluated as follows. 
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Let J be the Wronskian of the solutions Wj, . . then since there 

IS no loss of generality in writing 

W^=e^rZ^r{l + 0 ( 2 - 1 )}, 

< +0(2-1)}, 

W/' 1){1 +0(2- 1)}, 


the first approximation to J is 

J==r^Qi+ . • . +Qn Z^i , . . 2*"" 

+ ^ ...» )S,j2^«+<*-l^ 

^ ^^22<rn + 2(#-l) 

and more exactly 

J -e2<3r2^‘^r+ IK*- 1){B +0(2-1)}, 

where 

R = 1 , . . 1 

» • • •» 

j8i-i, . . /5,-i 

On the other hand. 

Thus it is found that 


2^r(*)=-«ll2-iai22-- • • • 

^<7r + |n(n — 1 )(s — 1 ) = — aiQ. 

B+0{z-i)=A. 

Also 

+<*10 -i«(« -1) 

=- — J,vw(n— 1). 

But since kj, are positive integers, this equation is impossible. Thus 

if the numbers /Sj, . . are xmequcd and the numbers oj . , . , a,, are 

unequal, and if the numbers u are associated with n distinct roots of the 
equation /(p)=0, the differential equation cannot have n normal solutions. 

On the other hand, if the numbers a are not unequal, or if each a is not 
associated with a distinct p, the equation 

n n 

2 {<rr-K)= Pr 

f~l r-l 


is no longer true, and the theorem is in default. It can in fact be shown by 
examples that in these cases n normal solutions may possibly exist. 

Now consider the case in which is a multiple root of the equation 


then 7^0=^; since 


^(ao)=0, 

<r=—0ol7)o 


must be finite, it is necessary for the existence of a normal solution that 
^o==0* When the factor 2 (»»-i>*“i has been removed, the differential equation 
has the form 
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dyu 


and in general the coefficient of is 


equation is 
or 






Thus the indicial 

when s==l, 
when s>l. 


A set of conditions sufficient to ensure the existence of a normal solution is 
obtained by continuing the investigation on the same lines as before.* 


It may happen that a zero value for v is obtained so that Q(z) disappears. 
This would happen if the solution under consideration were regular ; when 
this is the case the solution is developed by the methods of Chapter XVI. Ifj 
however, the solution is found not to be regular, the possibility that it is of subnormal 
type (§ 17*53) must then be considered. 


17*82. The Hamburger Equation of the Second Order. — Consider the 
equation 

d^w 

the origin is a regular singular point relative to which the indicial equation is 

p{p-^)=^c. 

It will be assumed that the regular solution has only a finite number of zeros 
in the finite part of the plane, and that the normal solution 


exists, where 


zv=e^^^^u(z) 






Then the equation for u is 

ti' +2Q'u +(Q" —a~2bz-^ —cz- 2)w==0; 
in order that this equation may admit of the solution 

U=Z^{l+CiZ~ ^+C2Z~^+ . . . ) 

it is necessary that 

A*— 1, a, OQcr—b. 

The coefficients c^. satisfy the recurrence-relations 


2aoCi =<7((7 — 1 ) —Cy 

2raQCr={{(r—r-\-l){<T—r)--c}Cr-i (r=2, 8, 4, . . .) ; 

if the series did not terminate, it would diverge for all values of | 2 | 

and the solution would be illusory. Let the series terminate with ; then 

(a— K)(or — /c~l)==c. 

It is therefore necessary that the equation 



should, either for ao = -f ^/a or for o^ — — y'a, have a root k which is a positive 
integer or zero, and this condition is manifestly sufficient for the existence of 
one normal solution. 

Additional conditions are necessary to ensure the existence of two normal 
solutions. If the two values of a, namely 

O'! = +^/\/ 0^2 = -'hi's/ a. 


♦ Gunther, J./flr Math, 105 (1889), p. 1. 
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are not zero» and if they are associated with distinct values of p, thus 

<3^1 =/>l 

then 

0 ~<Ti '-{-<^2 

which is impossible since and are positive integers or zero. 

If, on the other hand, 

OTi— (72— 0, 

that is to say, if b =0, and if the equation 

K(/f +1)— C 

has a positive integral root, there \ViIl exist two normal solutions 

. • . +0*2-’'), 
e-zVa(^l—CxZ-^-\- . . . +c^2~*). 

Again, if oi and are unequal, but are associated with the same value 
Pi of p so that 

0r2 — Pi+a:2» 

then since 

CTj — <72=^1 — /<’2 j 

O’! +0*2=0, 

2<7i and 20*2 must be integers, that is 2bly/a must be an integer. Also 

#ci +/C2 +2pi — 0, 

and therefore 2pi is a negative integer, not zero. But 

4c+l=4pi(pi-l)+l 

=(2pi-l)2, 

that is 4c +1 is the square of an integer, not zero. These conditions are 
necessary and sufficient for the existence of two normal solutions. 


MiscBiii.Ajsr£ous Exampues. 

1. Prove that the equation 

dho dw 

2 -f 2(1-2)— -nj=0 
dZ* aZ 

has two solutions normal at infinity and obtain them. 

2. Prove that the equations 

d*w 


d^tV f 

(U) z*(z»+ 6 )— +(2*-fl2)( 82— -f 8 


dht> 


dz* 


\ <&• 


dw \ 

J— — sHr Wo, 

dz J 


d*w dhtt dw 

(iii) 2*(2 s+ 1)-- 4'(2sW92-f5)s— +(_2s«-f8z*+62+4)— 4-(-22*-52-h8)aB»«0 
02* 02* 02 

have each three solutions normal at infinity and obtain them. 

8. Prove that the equation 

dho dw 

42* — 4*81— — (42»-f-122-f 8)u>»«0 
02* dz 

has one solution normal at infinity. 
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4. Prove thftt the equation 


dho a da 

^ -f 4*^=»0 
02* 2 dZ 


has two solutions normal at infinity if a is an integer or zero. 
5. Prove that the equation 

d*w 

— — (a 2 *+ 2 &-f-cz-*)ir =0 
oz* 

has a normal solution if the quadratic equation 

/ . b\/ b \ 




has a positive integral or zero root for either value of Consider also the two cases : 
(i) both roots are integers for the same value of \/a ; (ii) the equation has a positive 
integral root for both values of \/a. 


6. Prove that the equation 


dhv dm 

2 -f ft — 4- AwJ=0 
dz* dz 


possesses two solutions of subnormal type at infinity if 2 ft is an odd integer. 

7. Prove that the equation 

dho 

r={2bz~^i-cz~*)m 

dz® 

has two solutions of subnormal type at infinity. Express them in terms. of t^ solutions 
regular at the origin. 


8. Prove that the equation 


jpd*w 


possesses three solutions of subnormal type at infinity when 




and n is an integer not divisible by 3. Obtain them. 


[Halphen.] 



CHAPTER XVIII 


THE SOLXJTION OP LINEAR DIFFERENTIAL EQUATIONS BY 
METHODS OF CONTOUR INTEGRATION 


18'1. Extension of the Scope of the Laplace l^ansfonnation. — The general 
principle of the Laplace transformation was explained in an earlier section 
(§81) of this treatise. Let 

n m 


be a differential operator in 2 , whose coefficients are polynomials in z of degree 
m at most. Then the equation 

L,(tcj)==0 


is satisfied by 


w{z)=je^M, 


where the function v (5) and the contour of integration C are defined as follows. 
In the first place let be the differential operator 


22 

r-O s*( 




and letM^ be its adjoint. Then u(0 must satisfy the differential equation 

whose order is equal to the degree of the polynomial coefficients in the operator 
L. Secondly, the contour C is to be so chosen that, if v} is the bilinear 
concomitant of the transformation, then 


identically. 

The advantage of replacing a definite integral by a contour integral lies 
partly in the increased liberty in the choice of a path of integration which 
is thereby gained. But this in itself would noL justify a separate discussion 
of the expression of solutions of differential e(]^uations in terms of contour 
integrals. The real reason why this discussion is now taken up again is that 
the contour integral provides a powerful instrument for investigating those 
solutions which are irregular at infinity, and whose developments in series 
diverge, and are therefore illusory. The nature of the coefficients in the 
equation Lg{w)~Q shows that the point at infinity is an irregular singular 
point ; by means of contour integral expressions for the solutions of the equa- 
tion, the behaviour of the solutions in the neighbourhood of the singularity 
may be investigated. 


18*11. Equationa whose Coeffioie&te are ol the Fiiit Degree.— In the case 
in which the coefficients of the given equation are of the first degree, the 
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equation satisfied by v(Q is of the first degree, and therefore completely 
soluble. Let the given equation be 

(ao»+Jo)^ + (ai2+6i)^^^+ . . . +(a„2+6„)w=0. 

Then v{Q will satisfy an equation of the form 

-QiOv^o, 

where P(l) and Q(5) are polynomials of degree n ; * this equation may be 
written as 


.dv , Ax , 


+ j 




where ax, . . a„ are the zeros of P(^), and are supposed, for the moment, 
to be distinct. Then 

. . . a-a„)\.. 

The bilinear concomitant is found to be 

(ao5”+aiC""^+ • • • +a„C+a„)v(C)e^<, 
and therefore the contour integral 


will satisfy the given differential equation provided that the contour C (which 
must be inde{>endent of z) is so chosen that 


• • • (C-a„)i+^c(/‘+*)cJ^=0 


identically with respect to z. 

Let the real parts of Ax and A 2 be greater than —1, then 


a,= 

/ «1 

will be a solution of the equation if the integration is taken over any simple 
curve of finite length joining ax to a 2 , but remaining always at a finite distance 
from any point for which the real part of the index l+A^ is negative or 
zero. 

If the real parts of Ax, . . A„ are ail greater than —1, there will be n— 1, 
but no more, distinct integrals of the above type, each of which satisfies the 
given equation. 

Now consider the case in which the numbers A are unrestricted. For 
simplicity, each of the points ax, . . a„ will be considered to be at a finite 
distance from the origin. Then the contour will be that formed by the 
aggregate of four loops described in succession such that each loop begins 
and ends at the origin and encloses one and only one singular point. For 
instance, let the first loop pass round ax in the positive direction, the second 
round a 2 in the positive direction, the third round ax in the negative direction, 
and the fourth round a 2 in the negative direction. The function 

returns to its initial value after this circuit has been described and therefore 
the contour is appropriate. In this way n— 1 distinct integrals may be 
formed, which satisfy the given equation. 


* Note that P(£) is a constant multiple of ; in order 

that P{i) may not be of lower degree than n it wUl be supposed that ao=|=^* point at 
infinity is then an irregular singuUirity for w of rank unity. 
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A set of n distinct contour integrals which satisfy the equation cannot be 
obtained without some restriction on z. Suppose, for instance, that 

B(2+m)>0, 

then a suitable contour is described when the point 5 moves from— -oo along 
the line drawn through parallel to the real axis imtil it reaches a distance 
r from aj, describes a circle about in the negative direction, and then 
retraces ite rectilinear path. It is of course supposed that every point on 
the loop is at a finite distance from a2, . . a„. In general, n integrals of 

this type will exist. 


18*12. Diaoumon of the Integral when B(s) is large. — Consider the 
integral 

for large values of B(af). There is no loss in generality in taking /x to be zero, 
which amounts to replacing z+p. by z, nor in taking aj to be zero which 
amounts to replacing aj by { and putting aside the factor which will 
subsequently be restored. The contour is then composed of the three 
following parts : 

(i) the real axis from — oo to — r, 

(ii) the circle y of radius r described in the negative direction about the 

origin, and 

(iii) the real axis from — r to — oo . 

Let Ii, I2, I3 be the respective contributions of these three paths to the 
integral. Now when 5 is real, and $<— r a positive number k can be found 
such that 

.... (C— a„)^| <<?-• t, 


and therefore, when B(«)>#f 


Consequently 
and similarly 


Ji 0 




r(*— «) 
Z — K 


as R(z)^+oo, 
as B{2)*-> +00 . 


There remains the integral I2, taken round the circle y of arbitrarily 
small radius r. The first part of the integrand may be expanded thus : 

= 

where Ag, Ai, . . A„ are constants. LetM be the upper bound of 

. . . a-a„)K 

when (51 <f. Then there wiU be a positive number p such that 

jA^KMp, , . lA^KMp^, 

and consequently 


Now 

Jt-=j^{Ao+AiC+ . . . 


the problem is to determine the behaviour of Jg as B(z)^-t-Q0. No 
essential point will, however, be lost by restricting z to be real. 
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Consider the integral 



where z is large and real ; let zl^ — —ty then the integral becomes 

f {-tye-^dty 

j JC 

where fc is a circle of radius rz described in the positive direction about the 
origin in the /-plane, and the value of the integral therefore is ♦ 

2i sin jwrU(p-fl)* 

This quantity is finite except when p is a positive integer. 

Consequently, as -f ^ along the re^ axis. 


sin XiirFiXi+l), 

z^i + i f 2, . . m), 

J y 


r(Xi-i~m-jr-2)^0, 


and 

.> (z^.+i/ KC*.+*»-^VCdCl<2|z-”‘-i|Mf 

Jy 1 

since r can be so chosen that rp<l. Hence 
except when Aj is a positive integer. 

The factor was temporarily discarded, on restoring this factor it is 
seen that the integral considered approaches the limit 

K^e^r^z-K-^y 

where i^i is finite and not zero, as z approaches +oo along the real axis. 


18*18. Existence of n linearly Distinct Integrals. — Let it be supposed that 
the numbers 

tti, ag, . , ,f a„ 

are arranged so that their real parts form a decreasing sequence. In order 
that the loop corresponding to each point a may be drawn, it is necessary to 
7jppose that the imaginary parts of these numbers are all unequal. When 
Aat is the case there will be an integral corresponding to each a ; let these 
integrals be respectively 

Wly WZ, . . Wy,, 

These integrals are linearly distinct, for if this were not the case, there would 
be an identical relation of the form 

C 1 W 1 +C 2 W 2 + . . . +Cy,Wy,'-=0. 

But as 2 "^ + oo, 

lim Wie~^i^z^i^^=^Kiy 
lim lim Ky 

=0 (v=2, 8, . . . , n), 

since the real part of aj —Oy is positive. f Consequently the relation cannot 
hold unless Ci=0. In the same way C 2 , . . C„ are zero, and therefore no 
sunh linear relation exists. 

) 

* Whitti^cer and Watson, Modem Analysis, § 12*22. 

+ When the real parts of any two or more successive numbers a are equal the theorem 
is still true, but the proof of this fact is much more difficult. 
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18*14. The Case in which P{Q has Repeated Linear Factors.— This case 
will be illustrated by considering the effect of two of the numbers a, say 
ai and becoming equal. In this case 


V 


so that 


.1 I -'A 1 '•» I 

d5-M + 5-,+(C_a>+r-a3+ • 


Kl 


■ + 




r;=e^ Fa;({— ai)^i . . . (?— 

In order to obtain the full complement of integrals, two distinct contours 
relative to the point must be obtainable. One suitable contour is the loop 
which has been discussed ; the real interest of this case lies in the second 
contour. It has been seen that when aj and are distinct there exists a 
suitable contour which enlaces these two points and does not proceed to 
infinity. The contour which now provides the second integral relative to 
the point aj is in reality a limiting case of the contour enlacing the two 
points ttj and a 2 which now coincide. 

In the present case the bilinear concomitant is 


An appropriate contour would be a closed curve starting from in a certam 
direction and returning to aj with a different direction. In other words 
it would be a contour whose gradient is discontinuous at aj. Moreover, it 
must be such that as ^ approaches aj, in either of these directions, the bi- 
linear concomitant must tend to zero. 

Let 

5 Ki =ke^^, 

so that 

Ki k 

then 


Now />->0 as In order, therefore, that this exponential factor may 

tend to zero as ^ approaches ai, it is necessary that cos {(f) — j8) should be 
positive or that 

fi~j7r<^<d+i77. 

I 

Thus all possible directions of approach to aj will lie on one side of the * 
straight line drawn through in the direction 


18*16. The i^uation with Constant Coefficients. — When the method of 
Laplace is applied to the equation 


d'^w 

+ai 


d^-^w 


dw 

+ . . . +a,>_i ^ +a„5aj-=0, 


in which the coefficients a are constant, it appears to break down. For if 
the equation is satisfied by an integral such as 


H)= 

the condition to be satisfied is simply that 

j ^e^vayf,(QdC=0 

identically, where 
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Thus there is no differential equation to be satisfied by v(C) ; the only 
^ condition to be fulfilled is that the functioii 

should be analytic in a region of the ^-plane. The contour C may then be 
taken to be in that region. 

Consider, for example, the case in which $=a is a root of multiplicity m 
of the characteristic equation 

and let the contour C enclose this root, but no other root of the equation. 
Choose /(O so that 







$-ai 




where is analytic within C; the constants^ depend on the choice of 
/(C) s-iid are therefore arbitrary. 

Then 


w 


J f-.- A 








ii)”* ■ ■ ■ ^r-ai 

When this integral is evaluated, w is found to be of the form (cf. § 6*12) 

^-i^{Ci+C2^+ . . . 

18*2. Diflcuraon of the Laplace Transformation in the more general Case. 

The restriction that the coefficients of the differential equation are of the 
first degree will now be abandoned. Let the equation be 

in which Po{z) is a polynomial in z of degree p, and the remaining coefficients 
are polynomials of degrees not exceeding p* Let 

Po{z)=a^zP-{- . . . (oo+O), 

Pr{z)=a^^* i- ... (r = l, 2, . . n). 

Then if 

, W==j^e^^v(OdC, 

L(W)^jja^PC”+ . • • 

By repeated integration by parts it may be verified that 
J c ‘ J c 




Consequently 


L{W)=[R]+(-l)pjjao'^^ +«i 




+ 




♦ The rank of the singular point at infinity is therefore at most unity. 
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where JR is a series of terms of the form 


/^=0,1,2 

dl* \r-0, 1, 2, . . n J* 

whose coefficients are polynomials in z alone. 

Thus if the integral W is & solution of the given differential equation it 
is necessary that v(z) should satisfy the differential equation 

• . - +an)f^p + ... = 0 . 

Consequently the determination of a contour integral which satisfies the 
given differential equation depends upon (i) the solution of the associated 
equation of order p, and (ii) the determination of the contour C so that [JR] 
is zero identically in z. It will now be proved that n distinct integrals of 
the type considered do in fact exist.* 

Let ai, a 2 , . . ., a„ be the roots of the equation 

then C=ai, 02 , . . ., are the singular points of the differential equation 
in V, Now each of these singular points is regular and, moreover, relative 
to each singularity a,, there are n~~-l solutions which are anal5rtic in the 
neighbourhood of that singularity and one non-analytic solution of the foxim 

where <f>r(C) is analytic near 0 ^. Consider this non-analytic solution v. Let 
z tend to infinity along a straight line I drawn in the negative direction 
parallel to the axis of reals. Then, by an unimportant modification of the 
theorem of Liapounov (§ 6*6) it follows that a positive number p exists 
such that 


veMC, 


d^ 

dC^ 




tend to zero as — x . 

with regard to 


The same is evidently true, whatever v may be. 


dv 




d^V y 

di^^ 


If, therefore, 'R{z) is positive and sufficiently large and the contour C is 
a loop beginning and ending at the point at infinity on the line I and encircling 
the point a^, [22] will vanish independently of z. ^ j 

Thus there will exist n integrals 


W,, IF2, . . ., W,, 

such that the integral Wj, corresponds to the point a,.. Moreover, as in § 18*2, 
it follows that when Aj, . . are not positive integers 

tend to non-zero limits as z approaches -fx along the real axis. Thus the earlier 
discussion virtually also covers the more general case. 


18*21. jUsymptotic Representations. — The contour integrals obtained in 
the preceding section lead directly to asymptotic representations of the 
solutions which they represent.f It follows as in § 18*12 that if W represents 
the typical contour integral 

I e^n^iOd^, 

J c 


* Poincare, Am. J. Math. 7 (1885), p. 217. 
t Poincai^, Acta Math. 8 (1886), p. 295. 



SOLUTION BY CONTOUR INTEGRALS 


445 


then 

Along the rectilinear parts of the contour the integral itself, and the product 
of the integral by any arbitrary power of z, tend to zero as R(a;)->+oo. 
The important part of the contour is the small circle y encircling the origin 
in the negative direction. Now if r is a positive integer, 

zX+r+if l)^2i sin A7Tr'(A+r+l), 

J y 

and 

J V 


where K is independent of z. 

Let 

^^=2isin A7r{^r(A+l)-^ir(A+2)z-i+ . . . ±^,„r(A+w+l)2r^}, 

then 


as a 00 along the real axis. Consequently is an asymptotic 

representation of the integral W, that is 


W 2i sin Xirei^l- — 


Air{X-\-2,) 


c^A + 2 


+ 






The as 3 rmptotic series is formally identical with the series obtained in 
examining the equation for the presence of a normal solution. Thus when 
the normal series does not terminate and furnish a normal solution it furnishes 
an asymptotic representation of a solution. 

In the preceding investigation it has been supposed that z tended to 
infinity along the real axis. This is a restriction adopted merely for the sake 
of simplicity ; there is no essential difference in the case in which z tends to 
infinity along any ray of definite argument. The series cannot be an 
asymptotic representation of the same function We~-^z^'^^ for all values of the 
argument, for if 

~Sfn} 

were to tend uniformly to zero for sufficiently large values of | »|, Fre“-«*a;A+i 
would be analytic, and the series representation would converge, which, 
at least in the general case, is untrue. What actually happens is that as arg z 
increases, the solution which asymptotically represents changes abruptly. 
Thus when a solution is developed asymptotic^y it is essential to specify the 
limits of arg z between which the representation is valid.* 


18*8. Eguationa of Rank greater than Unity : Indirect Treatment — In the 

preceding sections an explicit solution of equations of rank unity was 
obtained by means of the Laplace integral. The restriction that the rank 
should not exceed unity is essential ; when the equation is of rank greater 
than unity the method breaks down entirely. It will now be shown that an 
equation of grade s greater than unity can be replaced by an equation of unit 
grade and rank which in turn lends itself to treatment by the Laplace integral.t 
A more direct method of procedure will be given in a later section. J 

* See the example of ( 18*61 below and compare §$ 19*5, 19*6. 

t Poincar^, Acta Math, 8 (1886), p. 828, originated the method and discuased in detail 
t^ case of an equation of g^e 2. Horn, Acta Math, 28 (1900), p. 171, continued the 
discuaaion in the case of an equation of the second order and of rank p. 

t i 18*81 : see also H 19*41, 19*42. 
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Let the equation be 
« d^JD 


^ dz^ 


+P: 




+ • • • +^n~l 


in which the coefficients are polynomials in z ; let be of degree K^, Then 
if the equation possesses solutions which are normal and of grade s at infinity, 

K^^KQ~\-r(s — 1 ) 

and the sign of equality holds at least once for r>l. 

Let 

«^n(2) 

be n independent normal solutions and let 

Ziri 

o)^e » * 


Form all possible products, each of $ factors, such as 

V =Wa{z)Wfi(o}Z) . . . 

where the suffixes a, j8, . . ft may assume any of the values 1, 2, . . n. 
The number N of distinct products is n*, and the products satisfy a differ- 
ential equation of the type 


whose coefficients are polynomials in z. Now i; is a normal solution of grade 
Sf and therefore, if Oj, is the degree of 

^ er<eo+r(s^i). 

K z is replaced by cuz, o}% . . or cu'^^z, the products v are permuted 
among themselves and therefore the equation remains unaltered. 

Thus a number m can be found such that 


Q,.(z)=z«*-^ 5 ',.(z*) (r=0, 1, . . N), 

where qr(^) is a polynomial in z*. The equation in v may therefore be written 


d^v 


Now let 2 ;^=$, then ^ linear expression in 


with constant coefficients. The equation therefore becomes 
„ d^v „ d^'~^v „ dv ^ 

where the coefficients are polynomials in 
If is the degree of in z*, 

and therefore 


Now the degree of is the degree of the highest term in 
and in general is the greatest of the numbers 

that is N 4*^0' Consequently the degree of each of the coefficients Rj, 
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is at most equal to the degree of Rq, and therefore the equation is of unit 
rank, and v can be expressed in the form of a Laplace integral. 

It remains to deduce w from v. Let 

be the solution aimed at and write 

2, . . s), 

then the equation in v is satisfied by the product 

V=(f>i(z)(l> 2 (z) . . . (f>,(z). 

Form the first N derivatives of v ; since and higher derivatives are 

expressible in terms of the first N—1 derivatives, there will be in all iV+1 
equations of the form 

d^v ^ „ d^i d^(f> 2 d^4>g 

(r— 0 , 1, . . N\ where the coefficients Z are rational functions of 2 . When 
the N products 

d^<f>x dP<l>2 d}^<f>B 

dz^- * dz^ dz^ 

are eliminated determinantally from these equations, the differential equation 
of order N in v is obtained. 

Now consider only the first N equations, in which r has in succession the 
values 0, 1, . . iV~l. From these equations any of the N products may, 
in general, be expressed in terms of v, v\ . . ., In particular 

<f>l{z)4>.^{z) . . . <l>s(z)=^V, <i>i{z)4>2.{.z) . . . 

where 0 is a linear expression in v, v\ . , whose coefficients are 

rational functions of 2 .* Hence 

<I>1(Z) _0 
v’ 

and thus when v is known to =^ 1 ( 2 ) is obtained by a quadrature. 


18*301. An Example of the Redaction to Unit Rank.— Consider the equation 


z 


dho 

d^ 


-{Z^ + l)W=0y 


which is of rank 2 with respect to the point at infinity. If w=<l>(z) is a solution, 
Wi=^<l>{—z) satisfies the equation 


Let then 


dhvi 

z — — 

dz^ 


— (z®— l)a?i=0. 




v'' ^w''Wi-\-2w'w I -\-WW I ' 
=2z®tow;i 

Div=|8z*-f4— —juwi-f |l2z— 


* The case in which the determinant of the coefficients Z vanishes is dealt with 
by Poincar^ in the memoir quoted. In this case 0 is not rational but algebraic in 
*, C, v\ . . 
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By eliminating wwi, w'Wi, wwi and w'Wi'it is found that the equation satisfied by 
V is 


dz* dz^ dz* dz 


-(8z* —4)0=0, 

and is of rank 2. But when it is transformed by the substitution z*=J it becomes 

+14i*^ -(4i-+60g _10£.| -(2{-l)«=0. 

and is of rank 1. 


18*81. Equations of Bank greater than Unity : Direct Treatment — When 
an equation is of rank p, greater than unity, the integral representation of 
solutions which replaces the Laplace integral is of the form 

01=1 .. . |et.»+K.**+...+c^*^/PZ<iCi ... dip, 

where Z is a function of The problem of this representation will 

now be studied in the case of p—2; the more general case presents much 
complexity but no additional difficulty. 

Let the equation be 

L{w)=Po{z)^^+Px{z)^^ + . . . +P„-i{z)^+pJz)w=Q, 


where the coefficients are polynomials in z and the degree of pr{z) exceeds that 
of Pq{z) by r. Let Pq{z) be of even degree A f and let A +2n =2m. 

Now consider the possibility of satisfying the equation by a double integral 
of the form 

w=j I e^+i'^^Vdudt, 

in which 1/ is a function, to be determined, of u and t, and the Vr and t- 
contours are independent of z. Then 


dzv 

dz 


j I ^^^^^\t-\~uz)lJducUy 


and, in general, 
where 


^1 = 1 j e^+i>»*{(t+uz)^+u}Vdudt, 


d^w 

dz 


: 1 1 e^+'i^^^w^-UducU, 


= —^+ 0 ) 10 }^- 1 , 


It will be observed that co^ is a polynomial of the form 

(<+«zr 

in general the coefficient of (t+uzY~^ is 0 when v is odd, and a constant 
multiple of u**' when v is even. 

Thus 


where 


z^L{'w)= j j tt, z)TJdudt, 


« Cuimingham, Proc. London Math, Soc, (2), 4 (1906), p. 874. It should be noted that 
Cuimixwham^ definition of rank differs from that now accepted. 

t Ifp«(*) is of odd degree, ;^multiply the left-hand member of the equation by *. 
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No'w^ n is & polynomial in 2 of degree 2m=A+2n. Let a„ be the coefficient 
of 2 ^+*'~* in Pf and let B, be the coefficient of in IJ. Then 


Bo=aoo«"+aio»"“^+ • • • +«no. 
Bi=<{n<iooM"-i+(n— l)aioU"-*+ . . . 0} 

+{aoi«"+aiiW”"^+ • • • H-Oni}. 


and in general 

r 


ir-l 

where B^,{u) is a polynomial in u of degree n—r+s at most. 
Thus 


B ^ ^3 

r I du^ 




Now single integrations with respect to u and t give 


=/' 


e*“'j^e^2’--it7 


gtl + tlU*g;T - 2 dtaft 

du 

,dU 


j du~2 j j dudt. 


where the brackets denote the difference between the fined and initial values 
after description of the u- or f- contour as the case may be. The single 
integrals containing these brackets will be referred to as the semi -integrated 
terms. 

This reduction is repeatedly applied to z^L(w) so that the latter is reduced 
finally into the form 

I l^+i«^M{U, u, t)dudt+[K\, 


where [R] denotes an aggregate of serai-integrated terms. Thus in order that 
the integral considered may satisfy the differential equation, it is necessary 
firstly, that U(u, t) should satisfy the partial differential equation 

M{U, Uy t)—Oy 


and secondly, that the contours be so chosen that [j?] vanishes identically. 
When these conditions are satisfied and the integral exists, it furnishes a 
solution of the given equation. 

The highest power of 2 in /7(<, w, z) is and this may be reduced by m 
successive integrations with respect to u, thus contributing to M( U, u, t) the 
term 


In the same way the term in 22 m - 1 jg reduced by integrations with 

respect to u and one integration with respect to t and contributes the term 






The remaining terms may be reduced in the same manner ; if a sufficient 
number of integrations with respect to u is made, no partial differential 
coefficient need be of order exceeding m.* 


♦ It may be observed that the equation M(I7, m, f)=0 is not uniquely determined, for 
in reducing the later terms there is a certain freedom of choice as to when integrations are 
made with respect to u and when with respect to <. 


2 O 
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The partial differential equation satisfied by U is therefore of the form 

• • •» ; r+s<m), 

where the coefficients are polynomials in u and U Let u=a be a non- 
repeated root * of the equation Ro~^- Then as in the case of an ordinary 
linei^ equation, the point u=a is in general a singularity of the solution of the 
partial differential equation. It will now be shown that this equation admits 
of a solution expressible as a convergent double series. 


18*82. Determination of the Fonotion U . — Since u~a is a simple root of 

aOoW**+aioW”‘~^+ . . . On-l,0^+®n0— 

it follows that if 

tuiooa"+(n-l)aioa’*~i+ . . . 

then j84=®* Let 
and write 

v=u-a, $=t+y/p, 

then the term in Bi which does not involve v is Bs, 

Now 

L{w)=e^~>'^lpj j e^^^'^^U0(Sy v, z)dvds, 

where 

0 ( 5 , Vy Z)=n{ty Uy Z), 

A term in is reduced to a term independent of 2 by /i or +1 integrations 
with respect to 5 together with or 1) integrations with 

respect to v according as the integer #c— /x is even or odd. It wiS be observed 
that since 0 contains the factor Zy k is at least n ; p. is at most n and therefore 
K —/x is a positive integer or zero. 

Let (5, denote a jwlynomial of degree r in 5 and n in u. Then the 
differential equation in U is of the form 


+ . . . -0, 

or, when expanded, 


+ 2 S Wl> Ml, 

fi-2 




= 0 , 


where the expressions (1, v)^ denote {)olynomials in v of degree ti. Assume 
a solution of the form 




* The case of a repeated root involves 

any points of special interest. 


a somewhat tedious analysis, and does not present 
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then if [p]^ =/>(/)— 1) . . . (p—m+1), the functions / satisfy the recurrence- 
relations 

2[p]r^fo+[p]m-^^S^^ +[pk-1^0=0, 

2[p + l]fw^/ 1 +[p +l]m- +[/> +l]m- l<^/l +^1^) 

+^/o> 

where Ogy aj, bi, Cq, ... are constants which occur in the differential equation. 
The first recurrence-relation reduces to 

s^^+l2(p-m+l)+^]fo=0 

and is satisfied by 

fo=s-\ 

where 

o’=2(p-w+l)+^. 

The second recurrence-relation then takes the form 

where Ai and A 2 are definite constants (dependent upon a). Consequently, 

fi -\~A 2 S~ 1) 

and, in general, 

where is a polynomial in s~’^ of degree r. 

It will now be proved that the formal solution 

U =:vPs~<^{l+vgi{s-^)+ . . . +v%{s~^)+ . . .} 

is convergent within any finite circle J v I =^y for all values of I *• | greater than 
a fixed positive number Sq. There will be no loss of generality in assuming 
that p=0, a=0, for the form of the series ^gr(^) is the same in all cases. 
For simplicity let s-^=t, then the partial differential equation for U becomes 

-{fit+vKt, =0. 

Its solution may be developed as the series 

U —1 -\-vgi(t) . . . -\-v^gf(t) 

whose coefficients g^{t) are polynomials determined by relations of the form 

^ (A) ifc«0 

where and h]^ are constants. 

If polynomials are defined by the relations 

+2n^,= 2 5 (1 I I 1 % 

(A)*-© 

with ^=go=I> coefficients of will be the moduli of the corresponding 
coefficients of g^{t) and therefore 

Ur<«WI<l^r<*>(0l 
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for all values of U Consider also the sequence of functions where 

-t^ +2r^,= 2 2(1 ««!+!«'« *2* ’• 


(A) jfc-0 


the coefficients are positive if Co=l. If | < | > 1 and if 




dV*| 


(A:=0, 1. 


r-1), 


then 

Therefore, by induction, for all values of r and for | < | >1, 

\'}>r\>\<t>r\>\ir\- 

But and is a polynomial of degree r with positive coefficients and 

therefore 


dt* 

for A=l, 2, . . r, and therefore 

IdVr 


di^ 


fix 

dt^ 


fgr 

dt>' 


Now consider the expression 

V =l-}-Vfpi-i-v^ip2'h • • • 

=l+CyVt+C2vH^-{- . . 

it satisfies a partial differential equation of the form 

d^v 


in which Pk)J<p) is a power series in v which converges within the circle 
I V I =8, where 8 is the modulus of the zero of Bq{v) nearest the origin. Con- 
sequently, if F(5) satisfies an ordinary differential equation of the form 




d^V 

dzr 


^ ffm—rW 

= 2«r(£. > 


where is developable as a power series in ^ which converges for | ^ |<8f 
and therefore the series V converges for |^l<8f, that is for | v |<8. 

It follows that the series 


converges absolutely andfuniformiy if | v | <8 and if j f | is finite and greater than 
unity. But since the coefficients are polynomials in <, the series converges 
also when |f 1<1. 

The function U(v, s) is thus represented by a double series which converges 
for aU non-zero values of s, including 5 = 00, and for|Tjj<8. It remains to 
prove that contours in the s- and t;-planes can be assigned such that the 
double integral exists and the semi-integrated part [J?] vanishes. 


18*88. Completion of the Prool — The series for V satisfies a linear partial 
differential equation whose coefficients can be developed as power 

series in where c is not a zero of Ro(^)« Its solutions may similarly be 

developed and will converge within the circle \v~c\ — ly, where 7; is the 
distance from c of the nearest zero of Bq(v), From this remark it follows that 
V admits of an analytic continuation throughout any closed region in the 
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u-plane which contains no zero of Bq{v). The same is true of the differential 
^coefficients of V with respect to v and L* 

But when | < |>1, the coefficients in the development of V are dominant 
functions for those in the development of U and therefore U and its derivatives 
admit in the same way of an analytic continuation. 

Now by considering the source of the coefficients Phkip) partial 

differential equation for V it will be seen that these coefficients, and 
therefore also the coefficients t) in the ordinary equation for V are 

bounded for u- oo. It follows that, if |f |>1, a number A can be found 
such that as v tends to infinity in a definite direction, 

and therefore 


Thus if 1 < I i I <T and if v tends to infinity in such a manner that R^vz^) 
is positive. 


But since U is an absolutely convergent series of positive powers of the 
restriction let can be removed and the result is true for 0<f<T. Under the 
same conditions 


t 


e~ivz^ 


dv^dt^ 


dv^ds^ ’ 


Consequently if | ^ | >^o I ^ 

and similarly, as | s |->oo 
provided that ultimately, 


dv^ds^ 

R(6*s)-»0. 




Thus it is always possible to find contours in the v- and .s-planes, encircling 
the points v—0 and 6*=0 and extending to infinity in appropriate directions 
such that the double integral 


II 


i^^Udvds 


exists and such that the semi-integrated term [2^] vanishes at the infinite 
limits of integration. 

The double integral 




I j ^z+lvz^^pg- a^i -yvg^(s - ^ 




is therefore a solution of the given differential equation of rank 2, Setting 
aside the exponential factor, the integral solution consists of terms such as 


=2(»+V+*-2(/>+*)|^[^+-’^#>+A-’r;-''-*+id^d7j (fe=l, 2, . . k<h). 


Let the contours in the and T^-planes be loops each encircling the origin 
and proceeding to infinity along the negative real axis. Then the term 
considered is seen to be a constant multiple of 


z<^^k-~2p~ 2h r(p j^h) r(~(j ~k\ 


The proof would be on the lines of § 12*8. 
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that is of 


Hence 


r(a +/:+I) 


2-2m + ao/)9-2A + ife + 2 


(A:=l h). 


w “ Myz~ 2»» + flo/^ + 1 P(;z - 1 

where P( 2 :~i) may formally be developed as an ascending series in 2 "^. But 
since an infinite number of the coefficients 


SSp±^L 

r{a +/?+!) 

increase without limit as the series will in general diverge. Thus 

unless P {2 ~i) terminates, the development will not furnish a valid solution 
of the equation. It may, however, be proved that it does furnish an 
asymptotic representation of the solution. 


18*4, Integrals of Jordan and Pochhammer. — The Euler transformation 
(§ 8’81) furnishes a powerful method of discussing equations of the type 




T >/ \ ^"00 . . 1 , \ Ttf / \ 


"0, 


, d^~^'w 
' “■ • 

where Q(z) and R{z) are polynomials such that one of $( 2 ) and zR{z) is of 
degree n, whilst the degree of the other does not exceed n. 

The complete discussion of the contour integrals which arise out of this 
transformation is due to Jordan and Pochhammer ; * by considering the 
various possible contours of inte^ation it is possible, in general, to obtain 
fi distinct particular solutions which together compose the general solution. 
The integral to be considered is 




where C7 is a function of 5 alone, determined by the Euler- transform 

^{Q{0U}=^Rm, 


namely, 


Then 


where 


m 

L{W{z)}^j^dV, 


mh 


V =z(cm)a «(c) ^ 

and the contour C has to be so chosen that 


independently of 2 . This condition will be satisfied if either 

(i) C is a closed contour such that the initial and final values of F are the 
same, 

or (ii) C is a curvilinear arc such that F vanishes at its end-points. 


* Jordan, Cours d" Analyse, 8 (8rd ed. 1916), p. 261 ; Pochhammer, Matk, Ann, 86 
(1889), pp. 470, 495 ; 87 (1890), p. 500. Further applications of the method were made 
by Hobson, Phil, Trans, JUry, Soc, (A) 187 (1896), p. 498. 
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As a general principle it may be stated that when Q{z) is a polynomial of 
r degree n with unequal zeros, there are n contours of the fii^t kind, one 
corresponding to each zero of Q( 2 ), which give rise to n distinct contour 
integral solutions. When, on the other hand, Q( 2 ) is of degree n but with 
repeated zeros, or of degree less than n the number of possible distinct contours 
of the first type falls short of n and the deficit is made up by contours of the 
second type. 


18*41. Contours associated with zeros of Q(z ). — Let the zeros of Q{z) be 
«!, , . .y (m<n) ; then 





+ s(0, 


where, in the most general case, S{Q consists of a polynomial in ? with terms 
in (f— etc. Consequently 


m 


r-l 


where K is a constant and 

p(o=Jsa)d^ 

is meromorphic throughout the plane. Thus as C describes a simple closed 
contour in the positive direction around the point V returns to its initial 
value multiplied by 

Let 0 be any point in the plane, and let Af denote the loop beginning 
and ending at O and encircling the point a,, in the positive direction. 
will signify the same loop described in the reverse direction. Now consider 
the composite or double-circuit contour AjA,Af.~~^ A g~^ consisting of the loop 
Ar followed in succession by the loop Agy the loop Ar reversed and the loop 
Ag reversed. When ^ describes this contour, V evidently returns to O with 
its initial value. If O is taken on the line (a,., a,) the double-circuit contour 
is as shown diagrammatically (Fig. 18) ; the four parallel lines, drawn 
separately for clearness really coincide in the line (a^, a,).* 



Fig. 13. 


Let Wf denote the value of the integral 




where 


na 




for the contour Ag and for a definite initial determination /q of the integrand. 
Also let Wgg be the value for the composite contour AgAgAr~''^Ag~^, Then 
Wgg is a solution of the differential equation. 

Consider now the contribution of each of the four loops to the value of 
Wgg, The contribution of Ag is Wgy and after Ag has been described the 


* It is assumed that no other singular point lies on this line. 
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final value of the integrand is e^'^rlQ. This is the initial value for the loop 
Ag which therefore contributes the amount to the value of and 

leaves the integrand with the value Now if the loop were 

described with the initial value assigned to the integrand, the con- 

tribution would be ~Wf and the final value of the integrand would be Zq. 
But actually the integrand has, with regard to this loop, the initial value 
^27rt(a^+a )/^ j Contribution to the value of is therefore 
and the final value of the integrand is Lastly, the loop A,~'^ con- 

tributes the amount — Wg to the value of W^g and the integrand returns to 
its initial value Zq. 

The four loops together therefore give 

Wrs=--(l — ( 1 Wg, 

Thus 

Wrg= — Wgr, 

and it may readily be verified that 

(1 — + ~£r 27 ria,)^^^ 

A similar contour with respect to the points a,., z may be constructed ; 
let W^g be the value of the integral for this contour. Then 

(1 ~e^^)Wrg=(l —e^^'<^r)Wgg+(l — e 27 rm,)fF„, 

and therefore all integrals of the type W^g may be expressed linearly in 
terms of the integrals fV^g, Consequently there are not more than m 
linearly distinct integrals of the type in question. 

18*42. The Case of Integral Residues. — When any of the residues in 
is an integer, the method fails. Thus let 

tty — JCf 

where k is an integer. Then in the relation 

W„=(l W^—{1 ~-^27ria^) ^ 

g 2 iria^_X jg ^ero and is identically zero since the integrand is analytic 
throughout the contour A^- Consequently Wf.g is identically zero, and the 
number of distinct integrals of the type considered falls short of m. In this 
case the missing integral is supplied by the following device. 

In the integral replace by /c+c, where e is a small quantity ; then 
the integral will not vanish. It is clearly legitimate to expand the ( 
integrand in powers of €, and since [Wrz]«^o~0 the development is 

The differential equation is satisfied by 



=(1 , 

where Wg, is the form which the integral W,. takes when the term (J— ay)®r 
is replaced by 

When, for any reason the number of distinct integrals falls below m, 
this method may be employed to furnish integrals to bring the total number 
up to m. 
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18*43. Contours associated with Multiple Zeros of Q(z). — Let a be a zero 
of Q(z) of multiplicity k. Then the preceding methods furnish one and only 
one integral-solution relative to this point. By choosing a contour such that 
F vanishes at its end-points an additional set of k—l distinct integrals may 
be obtained. 

Let the principal part of /2(5)/Q(£) relative to be 

A L .A_ 


and write 


Then 




+ 


c- 


^—a=p (cos sin ^), 
A;— i 


=r (cos t-j-i sin t). 


V=Voa-a)P^e- 


— Fo/0^i(cos Pi(f>+i sin to + irin 0*) + . . 

where 

and Vq is finite (non-zero) in the neighbourhood of 5 =«• The exponential 
term 

^r^‘-*cos 

dominates the function F, which tends to zero or infinity as p tends to zero 
according as cos {t-~(k—l)(f>} is negative or positive. 

The equation 

cos {t--(A^— 1)^}=0 

gives rise to 2(A;— 1) equally-spaced values of tf> in the interval 0<^<27r. 
If through the point a rays are drawn in the corresponding directions, these 
rays divide the plane into 2{k—l) sectors of equal angle. As { tends to a in 
the various sectors F tends alternately to zero and to infinity. Let any 
sector in which F tends to zero be termed the first sector, and number the 
remaining sectors consecutively. 

Consider a simple curve C issuing from a in the first sector, crossing the 
second sector at a finite distance from a and returning to a within the third 
sector (Fig. 14). Then, since F vanishes at the end-point of C, this curve 



may be taken as the contour of integration. Without any loss in generality 
it may be assumed that the contour C is sufficiently small not to include any 
singular point of the equation. Another integral may be obtained by 
drawing another contour from the third sector to the fifth and so on and 
thus /c—l new integrals are finally obtained. Thus to a root of Q(a;) of 
multiplicity k there correspond k contour-integral solutions of the equation.* 

* It 18 left to the reader to prove that the k integrals are linearly distinct. 
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18*44. Q,(z) of degree less than n. — The preceding discussion leads to 
distinct contour-integrals equal in number to the degree of Q(z). When 
the degree is n the discussion is complete ; when the degree is less than n 
further integrals must be sought to raise the total number to n. Let the 
degree of Q be w—A, then since R is of degree n—l, 

=Ai3A-i?A-i+ . . . + +0a-^) (A>1) 


when 5 is large. Let 


then 


where 


f=p(cos sin (f)), ^^“i=r(cos t+i sin t), 
F=roc^->' + ••• n(C-a,)“. 

r-1 

— Vqp°-(cos 00+^* sin a(f>)e^P^^^'^ ^ isina>)4 . . 
a=ai+ci2'f‘ ■ • • u)— f+A^, 


and Fo is finite at infinity. 

V therefore tends to zero or to infinity as p tends to infinity according 
as cos (/-fA<^) is negative or positive. If therefore the plane is divided into 
2A sectors by rays drawn from any convenient point in the directions 


cos (t-\-X(f>)=0, 

V will tend to zero and to infinity in alternate segments as p tends to infinity. 
A suitable contour of integration is therefore a curve starting from infinity 
in a segment in which the limiting value of V is zero, crossing a consecutive 
segment, and then returning to infinity in the next segment following. 
There are A possible distinct curves of this character which do not enclose 
any singular points of the equation, and which give rise to the A integrals 
necessary to make up the full complement of n contour-integral solutions. 


18*45. The Group of the Equation. — For any fiixed values of z the 
contours may be deformed in any continuous manner without altering the 
value of the integrals, provided that they do not encounter any of the 
points aj, . . ., a^,z. In the same way, if 2 varies continuously the integrals 
will likewise vary continuously provided that the deformation of the contoiu^ 
consequent to the movement of the point z does not involve passage through 
any of the singular points. 

Consider the resultant effect of a simple circulation in the positive direction 
around the singular point a^. As before let denote a loop proceeding 
from an arbitrary point O and encircling the point ; let Z be the loop 
encircling the point 2 . Then the loops Ag (^=|=^) imaffected by the 

circulation, but the loops A^ and Z will, in order to avoid encountering the 
points 2 and a^, be deformed into A^ and Z' (Fig. 15). 

The new loop Z' is equivalent to the loop Z followed by a double-circuit 
contour encircling and 2 , that is, to ZArZAr~^Z'^^, and the new loop 
to a double-circuit encircling z and a,, followed by the loop A^, that is to 
ZA^Z-^Ar-^A,, or ZA^Z K 

Let Wg and W/ be the respective contributions of Z' and to the 
value of the integral taken round the corresponding double-circuit. Then 

and consequently the integral W^z whose value for the undeformed contour is 

.(1 — 
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is transformed into 

(1 w ; -(1 W / 

=(1 V ) 

On the other hand, since the loop Ag is unaffected, the integral is 
transformed into 

(1 — —e27r^^r)Wj' 

= — eSTTta,) 

Now consider the effect on the integrals of § 18*48 of a circulation around 
the multiple zero a. The contours are simple closed curves beginning and 
ending at a and may be made arbitrarily small. Consequently a circulation 
of z around a has no effect upon this contour. The only effect is that which 
is due to the presence of the factor (^ — 2 ;)^ in the integrand, for as z encircles 
the point a it also encircles the point ^ on the contour. The effect of the 



circulation therefore is to multiply the integral by the factor The 

integrals of this type relative to multiple zeros other than a are unaffected 
by a circulation around a. 

Finally, the effect of a circulation in the positive direction including all 
the singular points is to multiply the integrals of § 18*44 by the same factor 

Thus the fundamental substitutions of the group of the equation are 
known and therefore the group itself is known. 

18'46. Recorrenoe-Relations and Contig^aons Functions.— In order to 
emphasise the dependence of the integral -solution upon the parameters 
tti, . . a^, fjL it may be written in the form 

W{ai, . . a„, ^ ; z). 

In particular, let Q(z) be of degree n and let the roots of Q(z) =0 be unequal, 
then 

W(ai, . . z)== . . . (?-a„)“n-i( 5 — 2 )M+n-id^, 

where C is such that the initial and final values of the integrand are equal. 
By differentiation under the integral sign it is found that 

=(_!)-(/, +„_ 1 ) . . . (^+n-K)fF(a„ . . a„, , x - k ; z). 

By substituting this expression, with #c— 1, 2, . . ., n, in the differential 
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equation a linear relation with polynomial coefficients between the n+1 
functions 


W(ai, . . a„, /X ; 

is obtained. 
Again, since 

it follows that 


^)» • • •> 1 ; • • •» 


(S-a)=(S“2)+(2;-a), 


•» /X— n; z) 


a„, /x; 2 )==fF(ai, Ug, . . fi+1 ; z) 

-{-(z—a)W(ai,a 2 f . . a„, ^ ; z). 

By considering all possible formulae of these types it may be seen that all 
the functions 

W{<^i+Piy • • M a^+PnyH’+q; z); 

where pi, . . q are integers or zero, may be expressed as linear com- 

binations, with polynomial coefficients, in terms of any n of these functions, 
as for instance, 

IY(ai, . . ., a„, /X— 1 ; z), . . ., W{ai, . . ft— n; z). 

These relations are the recurrence-relations between the functions. 

When one of the p£U*ameters is increased by unity and another diminished 
by unity a corUi^ous function * is produced. The relations which involve 
contiguous functions are particularly simple, thus by eliminating the function 
W{ai, . . ft— 1; z) between 

• • •> a„, /X— 1; z)==lF(aj, ttg, . . ., a„, ft ; z) 

a„, ^—1; z) 
and 


W{ai, 02+1, . . a„, /X— 1 ; z) = lF(ai, 02, . . ., a„, ft ; z) 

+{2-a2)FF(ai, . . a,,, fi~l ; z), 

it IS found that 

(z— a2)IY(ai+l, 02, . . ., a„, ft— 1; z)— (z— ai)lF(oi, Og+l, . . ., a„, ft— 1; z) 

=(ai—a2)W{aiy az, . . ., o„, ft ; z). 

Other sets of recurrence-relations may be derived from formulae similar to 
where FF=:FF(ai, . . ., a„, ft ; z). 


18*47. Contour-Integral Solutions of the Biemann P-Equation.— If, in 

the equation of the Riemann P-function (§ 15*98) the transformation 

w ==( 2 ; — a)®(z —b)P(z —cyu 
is made, the resulting equation is 

where 

/i = -a -J3 — y-1 =a' +/3' +/ -2, 

0 ( 2 ) =(z -a){z -6)(z -c), 

+y )(2 ~^)(2 — c)- 

• lUemann, 060. Abh. 7 (1887) ; [Moifc. Werke, p. 07]. 
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In this case 


1 




If, therefore, C is a double-loop contour encircling any two of the points 
a, by c, the integral 


I U(0(C-z)~^-^-ydC 

J c 


multiplied by the factor {z~a)^z—h)^{z—cy represents a Riemann P- 
function. 

In particular, let the double-loop contour encircle the points h and c. 
Let z lie in a circle F whose centre is a and which does not include either of 
the points h and c, then the contour C may be deformed, if necessary, so as 
to be wholly outside F, Then, for all points ^ on C 

|2— a|<li— a|. 

Let 

I arg(2-a)|<jr, 

also let arg {a —h) and arg {a ~c) have their principal values, and let arg ({ —a), 
urg(J-~6) and arg(5“-c) be similarly made definite when J is at the initifd 
point O. Then if arg(z— 6), arg (z—c) and aTg(^--z) are so defined that 
they reduce respectively to arg (a —6), arg(a— c), arg(5— a) when 2 ->a, 

. . .j, 

(2-c)v=(a-c)^{i+y^:— + • • •]. 


and the series on the right converge absolutely and uniformly for all 2 in 
and on F and for all J on C. 

If, therefore, is that Riemann P-function which admits of the develop- 
ment 

(z~aF{l+Ci(z~a)+C2(z—ay+ . . .}, 

Then the integral solution * 

r(b-h, c-hf h — , c — ) 

{z—aF{z—b)P{z—c)y / 

J 0 

represents P®) multiplied by the factor 

rib-\-, c+,b-, e-~) 

{a-by{a-c)yj 

In the same way the solutions P^^'\ PV), P^) may be 

expressed as double-circuit integrals. f 


18*471. The Periods of an Abelian Integral — When the indices v 

are rational real numbers, the indefinite integral 

/({~a,)ai-i . . . 

is an Abelian integral. Its value for a closed contour such that the integrand returns 

* The manner of writing this integral indicates the order and sense in which the loops 
composing the contour are described. 

f The exceptional cases in which a—o% P—P' or y— -y" are integers or aero require 
the special treatment of § 18*42. 



462 


ORDINARY DIFFERENTIAL EQUATIONS 


to its initial value is a period of the integral. From what has gone before it is not 
difficult to deduce the fact that the periods, which are functions of 2, satisfy a 
linear differential equation with coefficients which are polynomial in z. 

Consider in particular the elliptic integral 

and let I be one of its periods. Then if ’ 

kI~Wt 

and in the notation of the previous sections, 

«=2. /*=-!. 

and therefore w satisfies the hypergeometric equation 

+(22-1) ^ +iio=0. 

In fact, if K and K' are the quarter-periods of the Jacobian elliptic function 
then ♦ 

K^inF(h i ; 1 ; A;*); i ; 1; 

18-6. The Legendre Function Pn(^)* — A result obtained in an earlier 
section (§ 8*811) may now be restated in the following terms. The contour 
integral 

J c 

furnishes a solution of the Legendre equation 

^ dw , , , ,, 

(1-2*^) +n(n+l)H)=0, 

provided that the contour C is such that the expression 

resumes its initial value after the contour has been described. 

Let be a point on the real axis to the right of 5=1 t 
arg(5-l)=arg($+l)=0; | arg -z) | < it. 

Now if 5 starts from A, describes a positive loop around the point 5=1 and 
returns to A, the expression (5— assumes its initial value 
multiplied by e27ri(n+i) . jf ^ similar loop is made round 5=^> expression 
returns to its initial value multiplied by ^27rt(-n--2), If therefore the two 
loops are described, or what is the same thing if the contour of integration 
begins and ends at A and encircles 5=1 and 5 =2 in the positive direction, 
but does not encircle 5 = — 1, the contoui integral is a solution of the Legendre 
equation for all values of w. 

Thus the contour integral J ^ 

J (5^-1)” 

2"{5— 

is a Legendre function, and since when w is a positive integer and a:==l it 
reduces to unity, it may consistently be represented by the symbol P„(a) 
which, when w is a positive integer, represents the Legendre polynomials. 

♦ Whittaker and Watson, Modem Analysis^ § 22*8, et seq. 
t If s is real and greater than unity, A must be to the right of { nz. 

I Schlftfli, Vher die zwei Heine'echen KugelfunctUmen, Bern, 1881. 
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^ The contours C and C (Fig. 16) both satisfy the requisite conditions, but 
the one cannot be transformed into the other without encountering the 
singular point ^ = —1. Thus when n is not an integer, will not be a 



single-valued function of z. To render the function single-valued a cut 
along the real axis from —1 to — oo must be made in both the 5- and the 
2;-planes. Throughout the cut z-plane the function is analytic. 

18*61. The Legendre Function — The contour which leads to the 
Legendre fimction of the second kind Qni^) is described as follows.* Let 
z be not a real number lying in the interval (—1, +1) and describe an ellipse 
Vith the points ±1 as foci such that z lies outside the ellipse. Then from A, 
the right-hand extremity of the major axis, describe a figure-of-eight contour 
C encircling the point +1 clockwise and the point —1 counter-clockwise, and 
lying within the ellipse (Fig. 17). Then the expression (5 



returns to its initial value as $ returns to the starting point A after having 
described the contour. 

Let I arg 2 1 <7r, let | arg (z - | arg z as ^ ^ 0 on the contour, and at 

A let arg({— l)=rarg(5+l)— 0. Then 


Qn(2) = 


4ti sin nn] c2’'(z— 0^+^ 




is a solution of the Legendre equation valid when n is not an integer, and is 
anal 3 d;ic throughout the z-plane cut along the real axis from 1 to — oo . 

Now let B (n+l)>0 and consider the contour as composed of: 

(i) a small circle described around +1 in the negative direction, 

(ii) a small circle described around —1 in the positive direction, 

(iii) the lines (+1, —1) and (—1, +1). 

Since B (w-f 1)>0 the contributions of (i) and (ii) tend to zero as thedimensions 
of the circles diminish. 

The contribution of the line (+1» —1) is 


2^+2 I 


»— niri f—1 


* Whittaker and Watson, Modem AnalyeiSy § 15-8. 
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and that of the line (—1, +1) is 

/ 

2«+2 sin fi^J ^ ' / » 

and the two contributions taken together gives 

Qn(2)=2i^ri r_] 

This formula is valid when E(n+1)>0 and covers the case in which n is a 
positive integer or zero (cf. § 8*811). If the integrand is expanded as a power- 
series in the series for Qniz) is obtained (§ 7). 


18*8. The Confluent H^rgeometrio Fonctioiis. — The equation of the 
confluent hypergeometric functions of Whittaker* is derived from the 
Riemann P-equation, which is effectively the hypergeometric equation, by 
the following hmiting process. In the equation of the P-function 


f O (x> c 

i+m —c c—k z 

m 0 k 

let c->oo , then the equation becomes 


d^w dw 


dw Ak , 

a+u+V-r-"' 


The substitution 


22 

«;=re--i*wr 


reduces this equation to its normal form, the confluent hypergeometric equation 


d^W 



J— 7n2 


|lF=0. 


The limiting form of the contour integrals which represent the above 
P-function suggests that this equation is satisfied by an integral of the form 

for a proper choice of the contour C. 

It is readily found that this integral is a solution of the confluent hyper- 
geometric equation if 

and this condition is satisfied if the contour is a simple loop proceeding from 
infinity in a direction asjrmptotic to the positive real axis, encircling the origin 
in the positive direction but not encircling the point J = — 2 , and returning to 
infinity on the positive real axis. 

The standard solution of the confluent hypergeometric equation is defined as 

where, to make matters perfectly definite, it is supposed that arga has its 
principal value, that | arg(— 5)|<7r and that arg(l+{/ 2)-»0 as {->0 along 
a simple path inside the contour.. The confluent hypergeometric function 
m(z) is then analytic throughout the plane, cut along the negative real 
axis. 

The above definition of FT*, m{z) ceases to be valid when, and only when 


* Whittaker and Watson, Modem Analysis, Chap. XVI. 
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m —k + J is a positive integer. But when B(m —k + i) >0 the contour integral 
tnay be transformed, as was done in the last paragraph, into the definite 
integral 

which is also valid when is a positive integer. 

The function W-jc^m(—z) is also a solution of the given equation valid 
when I arg ( ~z) | <7r. But since, in their respective regions of validity, 

m( -z) ^ei^( ~Z)^{1 +0(^-1)}, 

the ratio of these two solutions is not a constant and therefore, taken together 
they form a fundamental set. 


18*61. The Asymptotic Expansion of — In order to derive the 

asymptotic expansion from the contour integral for miz) use is made of 
the formula * 

z^ 




AC , A(A-l) . . . (A-n+1) C" 

1-r ^ + . . . + ,^-j -+«„(C,a). 


vfhere 


Ka , 2 )= 


_A(A-1) . . . (A-«)/ , cy fC/r 


n ! 




and A==A:+wi'-i- 

Then by substituting this series in the contour integral for W]c ^ «(«) and 
integrating term-by-term it is found that the (r+1)^** term in the expansion is 

^ r 1 27n 

and since 

s /. fST )’ 


no+) 

' (-0 

J oo 




27rt / 


this reduces to 


(-ir 


that is to 


r(k-\-m-\-i)r(k—m+\) 
rl r(k-{-m—r-\-i)r{k—m—r-^i) 




rl 

When n is so large that R(n— A:+m— J)>0, the remainder term may be 
expressed as the definite integral 




Now suppose that X—k+m—^ is real, that |2|>1 and that | arg 2 1 < 7 r— a, 
where a>0. Then 

1 < 1 1 |<1 +t when R( 2 :)> 0 , 

1 1 |>sin a when R(2)<0, 

and consequently, in either case, if p=l A | and r« | , 


< 


A (A~1) . . . (A-n) /!+< Y / 

n! Vsina '' z n+1 ‘ 


* See Jacobi (Din. Berlin, 1825), Ger. Werke^ 8, pp. l-~44. 
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Therefore when 1 2 ? |>1 the remainder term is in absolute magnitude less than 
A cosec^a [z I I j 

where A is independent of z, and since the integral converges, the remainder 
term is of the order of 

cosec^a 


and in particular, when a>ao>0, it is of the order of 
Therefore for 1 2 : | >1 and | arg z | <77-“a<7r. 


Wjc, 1+2 


{m2~-(A;-|)2}{m2-(A;~i)2} . . . {m2-(/b-r 


n 1 2 ” 




If A:~ J im is a positive integer, the series terminates and therefore furnishes 
an exact representation of the function. 


18*7. The Bessel Functions. — The Bessel functions of integral order n 
may be defined * (cf. § 8*22) as the coefficient of in the Laurent expansion 
of Consequently 

1 


where the contour is any simple closed curve encircling the origin in the 
positive direction. 

The substitution ^—~2tjz transforms the integral into 
l/2!\« /*«>+) ( z^) 


the contour is again any closed curve encircling the origin in the positive 
direction, and may conveniently be taken to be the circle |^|=1 described 
counter-clockwise. 

Now consider how the contour must be modified in order that the integral 
for Jn(^) may, for any value of n, satisfy the Bessel equation 


It is an easy matter to verify that the contour C must be such that 





identically in z. When n is an integer, the function exp 

resumes its initial value after ^ has described the circle |<|=1, but when n 
is not an integer, this function is not one-valued on the circle. A suitable 
contour is one in which exp (t—z^jU) vanishes at the end-points and 

this is furnished by a loop beginning at a great distance along the negative 
real axis, encircling the origin positively, and returning to its starting point. 
Thus for all values of n, Jn{z) is defined by the integral 


j^p\n WO-f) 

27nV2/ j^oa 




1 



where arg z has its principal value and | arg 1 1 <7r on the contour. 

The function thus defined is analytic for all values of z and admits of the 
series development 


/„W=S(-i)Vt 

r-O ^ ‘ 


/\n+r+l)- 


• Schldmilch, Z. Math. Phya. 2 (1857), p. 187. 
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The contour integral may, for all values of n, be transformed into a definite 
integral where |arg2:|<j7T.* The formula 

holds for all values of n when |arg z |<|7r. Let the contour be taken to be 
the circle |? | — 1 joined to the point at infinity by a double line lying along the 
negative real axis. 

The contribution of the circle is (writing 

i- r + 

277 J —TT 

and the contribution of the lines (~x, —1) and (—1, —oo ) together give, 
when ^ is replaced by in the first and by in the second, 

r^(n4-l)7rt — g~(n + l)7ri') 

p ^ |j 

In the latter integral write t and then, taking the two integrals together, 

f cos (nO — Z sm 0)d3 — f ^-nS~z sinh 

J 0 tt y 0 

When 7 ? is a positive integer the second integral disappears and the result 
reduces to that of § 8*22. 


Miscellaneous Examples. 

1, Transform the Schlafli integral (§ 18*5) into the Laplace integral 


■Pn( 2 )= ~ [ {2+(z*-l)* cos 
ttJ 0 

[Whittaker and AVatson, Me 
ing integral for Q-niz) into 

roo 

Qn( 2 )= / { 2 -K 2 *- 1 )* cosh 

J 0 

2. Prove that the associated Legendre equation 

d*KJ dw C m® ) 


[Whittaker and AVatson, Modem Analysis ^ § 15*28.] 
Transform the corresponding integral for Qn(2) into 


[IHd. § 15*88.] 


is satisfied by 
Pn^z)^ 


1 /Z-flviw 

ra-lnlG-n) 4 - 4 ^) 

(n 4 -l)(w 42 ) . . . (n-im) 


2'^iri 


im /•(1 + , z+) 

(2®-l) (^-z)-«-»»-l({*-l)ndJ, 


and transform the last expression into 

(n+lX»4-2) . . . (n-f-m) [tt 


j {z-f-( 2 ® — l)i cos ^}”cos nufidif). 


8. Show that the Weber-Hermite equation 
d*w 
hz* 


d*w 

+{n+i-iz*}w--=-0 


is satisfied by the function 


that 




r(n+l) 

Dn(2)=- „ . C * 

27n 


r(0+) 

J 00 


♦ Schl&fli, Math. Ann, 8 (1871), p. 148. A similar result which holds when J7r<| arg 2 |< 7 r 
was given by Sonine, ibid, 16 (1880), p. 14. 
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and that when n is a positive integer 

[Whittaker and Watson, Modem AnalynSy § 16*5.] 


4. Prove that 

,001 


2^1 r/r J.~.X ( -*ra4= nM - ^(«. P: 7 : x). 

— flft* 


r({+a)r(i+«r^-f), 

■ m+y)-- - 


~r(yj 


provided that | arg (— 2 ) |<7r and the contour is in general parallel to the imaginary axis 
but is curved where necessary to ensure that the poles of r({-f-a)r(j4-jS) lie to the left and 
the poles of /*( — lie to the right of the path. 

[Barnes, Proc, London Math. Soc, (2), 6 (1908), p. 141.] 

5. Prove that when | arg z I <xr 

ooi 

^ r(-{-fe-m+i)r(-{-fc+m+i)r(t )^ 

»"*.».(*)= 2--j r(-*-»»+i)r(-*+m+i) 

— ooi 

and that this expression is a definition of Wk, m{z) when | argz | <j7r. 


[Barnes.] 


6. From the last result deduce that, when | arg 2 | < f tt. 


Wt, „{z ) = *(*)• 




where 


, , (4-f m— k)(|4-m--k) . 

2f0^+l)(2TO+^ * 


[Whittaker and Watson, Modem Analysis, § 16*41,] 

7. Prove that 

2-1 

«^n(*) == 22n -f l^i(n + _j_ j ^-^ 0 , 

and deduce the asymptotic expansion for Jn(2). 


8. Prove that 


Jnizy- 


2»+lirir(i)jc'i 


i cos (zi)di. 


where C is a figure-of-eight contour encircling C — 1 in the positive and {=—1 in the 
negative directions. Deduce that when R(n + i)>0, 

2 " fUr 

Jn(z) — , I sin cos (2 cos d)d0, 

[Hankel, Math. Ann. 1 (1869), p. *67.] 

9. Prove that when n is an integer, 

y„( 2 )==lim €-l{Jn + e( 2 )-(-l)”Jn-€( 2 )} 

{ e<*" + * „(2M) + «- <1”+ „( - 2u) ^ 

is a second solution of the Bessel equation, and deduce its asymptotic expansion. 

[Hankel ; Whittaker and Watson, Modem Analysis, § 17*6.] 
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19*1. Equivalent Singular Points. — In the system of n linear differential 
equations of the first order 

2 n), 

it will be supposed that the coefficients Prs(^) are analytic functions of the 
independent variable z, and have no singularities but poles even at infinity. 
Any finite point is an ordinary point of the system if the coefficients are 
analytic at that point ; the point at infinity is an ordinary point if 


as . In studying the behaviour of the solutions at a singular point, it 
is a convenience, and no restriction, to transfer that point to infinity. 

Outside a circle | z | — JR, which includes all the finite singular points of the 
equation, the coefficients may be expanded in series of descending powers 
of 2 . If q is the greatest exponent of the leading term in any of these expan- 
sions, the number q+l is, consistently with the previous definition, termed 
the rank of the singular point at infinity. Thus when 2, the point 
at infinity is an ordinary point ; when 1 it is a regular singular point. 

Let q^O and consider the possibility of satisfying the system of equations 
by a set of formal solutions of the normal type 

Wr=e^^^hir(z), 

where 


Then if 






a is determined by the characteristic equation 

I 1 

where 

8,.,=0 ( r 4 = 5 ). 

When gr=r— 1, this same equation determines the exponent a in the regular 
solution 

+ 0 ( 2 - 1 )}. 

The nature of the formal solutions depends upon whether the roots 


ai, ag, . . ., a„ 

of the characteristic equation are equal or unequal and, when differ 

or do not differ by integcfrs. But in any case, the fundamental existence 
theorem implies that there exists a set of n linearly independent solutions 

(^=1, 2, . , n), 

409 
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such that each element is analytic for | z I >i2, and the general solution 
may be expressed as a linear combination of these solutions, thus 

a)„=Cito„<i>+C 2 ro„< 2 >+ . . . +c„wJ”K 
Now by any linear transformation of the form 

n 

ar.(z)w« (»- = l. 2, . . .. n), 

where the coefficients a^giz) are analytic at infinity and such that the deter- 
minant 

J=|ar.(2)| 

is not zero for 2 = 00 , the given linear differential system is transformed into 
a system of the same form, namely 

^ = 'XPr.{z)w, (r=l, 2, . . n). 

« «»1 

The coefficients of this transformed equation are explicitly given by the 
formula 

n ^ d 

jPr«(2)== 2«>-i(2)Pjn(z)aj«(3)- (r, s = 1, 2, . . n), 

i./-l i-l 

where is the matrix of functions inverse to the matrix {ay,{z)}, that 

is to say such that 

n 

*-1 

When the transformation is such that the coefficients are not only analytic 
at infinity but also satisfy the relations 

a^g{z)=8rs for z^cjo, 

the original and the transformed systems are said to have an equivalent 
singular point at infinity. Since the inverse transformation has also this 
special property at infinity, the relation of equivalence is reciprocal. More- 
over, since the product of two such transformations is also of this special 
form, the relation is transitive. 

It is clear from the formulae which express the coefficients prsi^) terms 
of the coefficients Prs(z) that the rank of the transformed system cannot 
exceed that of the original system. But since the relation of equivalence 
is reciprocal, the converse is also true, and therefore the rank of all systems 
having an equivalent singular point is the same. 

The conception of equivalent singular points suggests the problem of deter- 
mining the simplest possible system which is equivalent, at infinity, to the 
given system. This problem is solved in the general case by a theorem 
which will be proved in the following section, namely that every system of 
n linear differential equations, xvith a singular point of rank g-j-l at infinity 
is equivalent at infinity to a canonical system of the form 

dW ^ 

= (r=l,2 n), 

in which the coefficients Prs{z) are polynomials of degree not exceeding g+l.* 

* This theorem is due to Birkholf, Tirana. Am, Math, Soc. 10 (1009), p. 486. The 
simpler and more general proof here reproduced is also due to Birkholf, Math, Ann, 74 
(1918), p. 184. 
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Consider, for a moment, the implication of this theorem when the point 
at infinity is regular, and the roots ai, a2, . . characteristic equa- 

tion are unequal and do not differ by integers. The canonical system is then, 
in its simplest form, 

dW^ ^ dW^ 

It is soluble and has the fundamental set of n solutions 

W20)=o, . . 


iFi(«)=o, ir2(»)=o, . . ir„(«)=z“n. 

Consequently the original equation has the fundamental set of solutions 

»„<*) («=1, 2, . . n), 

where n 

This is, in fact, the fundamental existence theorem for a regular singular 
point ; in the same way the solutions of the canonical system lead to solu- 
tions of the original system when the point at infinity is an irregular 
singularity. 

19-2. Reduction to a Canonical System. — The proof of the theorem 
enunciated in the preceding section depends upon a lemma in the theory of 
analytic functions which will be stated, without proof, in the following 
terms : * 

Let {/rg(2)} be any matrix of functions, single-valued and analytic for 1 2: | > JR, 
hid n^ot necessarily analytic for z=co , and such that the determinant of this matrix 
does not vanish for \z\^B, Then there exists a matrix {a,.,(2;)} of functions 
analytic at infinity and reducing at infinity to the unit matrix (b^g), and also a 
matrix {e^g{z)} of integral functions, whose determinant is nowhere zero in the 
finite plane, such that 

{Z„(z)} ={a„(z)}{c„(z)z‘.}, 
where k^, A:2, . . are integers. 

The significance of the lemma may be illustrated by considering a single function 
l(z) and taking R so large that l{z) does not vanish for | 2 | >J?. Then log l(z) is 
analytic for | 2 | >iJ, but not single-valued. But after a positive circuit aroimd 
2 = X , log l(z) becomes 

log l{z)~~27rki, 

where /c is an integer. Consequently 

log l(z)—k log 2 

is both analytic and single- valued for | 2 | >JR, and its expansion as a Laurent series 
shows it to be of the form 

A(z) ~hE(zh 

where A(z) is analytic at infinity and A((x>)= 0 , and E(z) is an integral function. Let 
a(2)= exp A(z), €(2)= exp R(z), 

then 

l(z)=a(z)e(z)z~-^, 

* For a proof based upon the theory of linear integral equations see Birkhotf, Bull, 
Am. Math. Soc. 18 (1911), p. 64 ; Math. Arm. 74 (1918), p. 122. A proof in matrix notation 
of an equivalent theorem is given by Birkhoff in Trans. Am. Math. Soc. 10 (1909), p. 488, 
and generalised in Proc. Am. Acad. 49 (1918), p. 521. These theorems are included in 
more general theorems by Hilbert, QdU, Nach. 1905, p. 807, and Plemelj, Monatsh. Math. 
Phys. 10 (1908), p. 211. 
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where a(*) is analytic at infinity and a(oo )=1, e(z) is an integral function and k is 
an integer. 

Now let z describe in the negative sense a simple closed curve C, enclosing 
the circle |2;|— i? within which lie all the finite singularities of the system. 
This curve is equivalent to a circuit described in the positive sense about 
the point at infinity. Since every finite point outside the circle | z | =R is 
an ordinary point of the system, there exists at any point of the curve C, a 
fundamental set of n solutions 

(ZVJ^K . . 

each element of which is analytic at all points of C. The elements of these 
solutions are not, however, single- valued, and thus when z has described a 
complete circuit along the curve C, the solutions are transformed into a new 
fundamental set 

The two sets of solutions are connected by linear relations 
or in matrix notation 

where is a matrix of constants of non-zero determinant. 

In the general case, that is to say, when the roots pj, p 2 > . . p„ of the 
equation 

are unequal,* the initial fundamental set of solutions may be so chosen 
that the matrix has the simple form (B^gpg). ^Thus the substitution 

relative to a circuit in the positive direction around 2 — qo is 

Now let Aj, A 2 , . . A„ be numbers which satisfy the equations 

A,= ~logp, (6=1,2, . . n). 

These equations leave A^, A 2 , . . ., A,^ undetermined to the extent of additive 
integers. For any chosen determination of A, let 

=z^4^g(z)y 

then each function lrg{z) is single- valued and analytic for | 2 |>JB and the 
determinant of these functions has the value 

I I I 

=CZ-(A,+ . . . +Vexp|J[pii(2)+j?22(2)+ • • • +p„„(z)]«iz|, 

where c is a constant, and is not zero for | 2 | >jB. 

The matrix of functions thus satisfies the conditions of the lemma 

and can therefore be decomposed into the product of matrices 

^ {i«(*)}={ar.(2)}{«r.(z)Z**}- 

Let 

=e„(z)z*»+^. =c„(z)2'**, 

* Strictly speaking, it is not necessary to assume the inequality of p,, . . ., pn ; 
the correct assumption to make is that the elementary divisors of the matrix (C|.w — Bnp) 

are distinct. Vide Kowalewski, DetermiruttUeniheoriey Chap. XIII. 
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^then with the functions a^giz) so defined, the transformation 
connects each particular set 


of solutions of the original equation 

^ = 2pr.(2K (r=l, 2, . . n) 

with the corresponding set 

If As) If (s) 

rr 1 , . . rr ^ 

of solutions of the transformed equation 

dW ” 

('•=!’ 2 «). 

The n2 equations satisfied by the elements may be combined into 
the matrix equation 

idW 

whence, if is the matrix inverse to 

{Pr.(2)}=p-^ 


(r=l, 2, 


and therefore 


{WM} ={e„(z}z^i^.}=-{e„(z)i{S„z'"s}, 






where the functions frg(z) are integral functions. Consequently 

{Prsi ^)} ^ 
-^~Hfrs{z)}{ers{z)}-^- 

Since the determinant |/r«(2)| is nowhere zero in the finite plane, the matrix 
is a matrix of integral functions. Consequently each function 

zprs{z) 

is an integral function. 

But since the rank of the singular point at infinity is g+l> 

Pr,{z)=0{Z^) 

as z->*oo . Thus zpj,g{z) is an integral function which has a pole of order 
g+1 at most at infinity and is therefore a polynomial of degree not greater 
than ^+1. 

The given system is therefore equivalent at infinity to the canonical system 

dW ^ 

z-p = X^rs(zWg (r==l,2, . . ., n), 

where the coefiicients P^iz) are polynomials of degree q-\-l at most. 

The canonical system may be still further simplified by a substitution of 
the form 


Wr=%Cr,W, 


(r=l, 2, . . n). 
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In particular, when the roots aj, a 2 , . . a„ of the characteristic equation 

|a„— 5,^|=0 

are unequal, the constants may be so chosen that the polynomials Prt(z) 
are of the form * 

Pr,=^-Pr,^^^+PrP^Z-\r - • • +Pt,^^^Z^ (»•+*)> 

P,,--=p„<«)+p„<»)z+ . . . +p„^0Y+ar^+K 

When the polynomials Prsi^) are thus simplified the system is said to be 
in the standard canonical form. 


19*21. Modification of the Proof in the Degenerate Case. — To illustrate 
how the argument is modified in the degenerate case in which two or more 
of the multipliers p, corresponding to a positive circuit around the point at 
infinity, are equal, consider the particular case pi~p 2 - as in the general 
case, there is a fundamental set of solutions such that 


for 5=1, 2, . . n, no modification is necessary. When this is not the 
case,*!* a fundamental set of solutions exists such that (cf. § 15*22) for r— 1, 
2, . . w, _ 

1 ), 

( 5 = 3 , 4, . . n). 

As before, let 

A, = ^logp, (a'=1, 3, . . n), 

and write 

Wr<^^=^z^i^lrz(z)+ ~^.ln{z} log zj, 

—z^8lfg{z) ( 5 = 3 , 4, . . ., n). 

In this way there is defined a matrix {lrs{z)} of functions which are single- 
valued and analytic for \ z | >jR and whose determinant 

JJ--2A1-A3- . . . -A,i|«jy(»)[ 

is not zero for | 2 : | >12. 

Then, as before, the transformation 

W^n=-{ars(z)}{Wr^^^} 

changes the given system into an equivalent canonical system 


z 


dWr 

dz 


«-i 


(r=l, 2, . . n), 


in which the coefficients PrJfi) are polynomiak of maximum degree y+l, 
and which has the fundamental set of solutions 


WrW) 


(f=l, 2, . . n), 


♦ The coefficients Crs are such that the operations 

new col. ri=Cn (col. 1)+ . . . +Cm (col. n) (r=l, 2, . . n) 

transforms the determinant |arjt— 8r«a| into |8f«(ar“a)|. The corresponding theorem 
when a,, o*, . . are not all distinct may be supplied by the reader. 

t That is to say, when the elementary divisors of the matrix (c/f) — 8rgp) corresponding 
to are equal. 
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where 

1 > = 2 ^ 1 + (z) ~zf^efi(z), 

+ log zj, 

—z^s-^^e^glz) ~z^serg(z) (s~S, 4, . . ., n). 

As before {/f5(z)} is a matrix of integral functions whose determinant does 
not vanish anywhere in the finite plane and are integers. 

The standard canonical form is reached as before. 

Cases of further degeneracy may be disposed of in the same manner ; and 
thus the possibility of reduction to the canonical form is established in all 
cases. 


19*22. A simple Example of the Reduction to Standard Canonical Form. — 

Consider the linear differential equation of the second order * 

d-w , , ,dw . , , 

^,+p(z)-^^+ 9 (z)«>^ 0 , 

in which p(z) and g(z) are analytic for j 2 1 >R and, at infinity, 

P(^) ^Po -hO(z- 1 ), g(z) =rgo~hO(z~^h 

In the most general case the point at infinity is an irregular singularity of 
rank unity. If bj and ^2 are the roots of the quadratic equation 

1)2 -j-pfyb -|-gfQ ~o, 

and are distinct, and if the constant c is properly chosen, the change of 
variables 

z~(b 2 ~hi)z, 

will transform the given equation into an equation of the same form but with 
p{z) = -l +Piz~ 1 + 0 ( 2 - 2 ), qf^z) ^ 0 (z~ 2 ). 

It will therefore be supposed that p(z) and q{z) are of these forms. 

Now if V ==z , the single equation of the second order may be replaced 

by the pair of equations of the first order 


A pair of solutions W2 of the original equation can always be found such 
that if the point z describes a positive circuit about the point at infinity, then 
either 

Wi^PlWi, W2=p2'^2 

or 


Wi=piWi, W 2 ~PiW 2 +Wi. 

The first case will be dealt with in detail ; the modifications which the 
second case involves will be indicated subsequently. 

Thus the linear system admits of the solutions 

Wi=2^i/n(z), W2=2^aZi2(z), 

Vi =2H)i' = 2 ^ 21 ( 2 ). »2=2«’2' =Z^l2z{z), 

where the exponents Ai, A2 satisfy the equations 


and are thus arbitrary as to additive integers, and the functions ^11(2;), li2{z). 


* Birkhoff, Trans. Am. Math, Soc. 14 (1918), p. 462. 
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and /22{^) single- valued and analytic for |a;|>E. Moreover the 

determinant has the value 


*^11(2)^22(2) -^12(2)^21(2) =z 1 -^«-'^(WiM) 2 ' -«> 2 «>i') 
=z 1 -Aj-Ak;-/p(*)*, 

and is not zero for 1 2; | >jR. 

In order to carry out explicitly the reduction to canonical form, it is 
convenient to restate the lemma of § 19*2 for the particular case w= 2 , as 
follows ; Let li2{z), h%{^) functions single-valued and analytic 

for I z I (but not necessarily analytic at infinity)^ and such that their dker- 
minarvt ^ii(z)^22(2)“~^i2(^)^2i{^) vanish for j2;|>JB. Then there exist 

a set of functions aii(2), 012(2), 02i(^)> ^22(2^) analytic at infinity and reducing 
respectively 1 , 0 » 0 , 1 infinity, and a set of integral functions eii{z), ei2{z), 
e2iiz), e22{z) whose determinant does not vanish at any point in the finite plane, 
such that 

Zll( 2 )={aii( 2 )Cii(z)+ai 2 ( 2 )e 2 l( 2 )} 2 *>, 

^12(2) ={«ll(2)ei2(2) +ai2(z)e22(2)}z*‘, 

« 2 l( 2 ) = {a 2 l( 2 )eil(z)+a 22 ( 2 )« 2 j( 2 )} 2 **. 

*22(2) ={a2l(2)«12(2) +a22(2)«22(2)}z*‘, 
where ki and k2 are integers. 

Now four functions lii(z), liz(z\ ^22(2^)^ satisfying these conditions, 

have been defined by means of the relations 

Wi = AZii(z), W2 ^^z^liziz), 

Vi ~Z^il2l(z), V2 —Z^il22{z)y 

and their definition depends upon the actual choice of Aj and A2. By properly 
choosing these exponents, the integers A^i and kz can be made zero, and it will 
be supposed that this definite choice of Ai and A2 has been made. 

Now make the transformation 


w=aii(z)W+ai2(z)V, v—a2i(z)W +a22(z)V ; 

then the transformed system is 

HW dV 

^Pu{^)W+P,2(z)V, 'g^P^r{z)W-\-P22{z)V, 

where 

P 11" J [^ 22 ! “I" — «\l|'~®12| ~^7®ll+( ~P+ “}^'21”^'2l|j» 

^ [^^4^ ”«'l 2 |“~^ 12 | ~ 2 ^ 7 ® 12 +(^~“P+ ")<^ 22 “"^ 22 |j» 
^21=^- 7' -«'ii|-«ii| -29011 +(-p + ^)a2i-a'2i|], 

P22 = ^ [o2l| ^ -a'l2 1 -ail| -29^12 +( -i> 4 - ^ )o22 -«'22|]. 


and the determinant 

A — O11O22 — ^12^21 

is not identically zero. 

Since, at infinity, 


these expressions admit of developments of the form 

Pi, -^0(^-2), Pi2-n5-i+0(^“-2), 

P21 ==^ 2 - 1 + 0 (Z~ 2 ), P 22=1 +(1 +Pl)z-' 1 + 0 (Z~ 2 )^ 
where r and s are constants whose values will be determined later. 
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The solutions of the transformed system are 

Wi=z^ieii(z), W2=z\ei2(z), 

V I = Ac2i(s), V 2 =2-'«e22(z) ; 

on substituting these expressions in the first equation of the transformed 
system it is found that 


Since ^’11(2;), ^12(2:), ^2i(^)j ^22(^) integral functions and their determinant 

<^ll(-)^22(^)“^12(-)^2l(^) 


is not zero for any linite value of Zy the functions Pni^) ^^i2(-) ^^^e analytic 
throughout the linite plane except for a possible simple pole at the origin. 
By considering the second equation of the transformed system it may be 
proved that the same is true with rc^gard to the functions ^^22(^)* 

But the four functions P,s(z) are analytic at infinity ; they are therefore 
linear in z~' ^. Thus the terms 0 {z" in the developments of these functions 
disappear and the transformed system has the simple canonical form * 


dW 



^-sW^-{z+l^p^)V. 


This leads to the theorem : If te(;s) is a solution of the equation 


d'^w , / 1 / \ 


where 


p(z) = — 1 H U(z- 2)^ q(2) =-- 0 {z-'^), 

then w(z) and zw'(z) may be represented in the forms 

dw(. 


w(z)=aii(z)W +ai 2 ( 2 )^- , 


dW 

=azi{~W+a 22 {z)---^^^, 


where W is a particular solution of 

and aii(2;), ai2{z), a^iiz), a22(^) analytic at infinity and reduce tphen s — x 
<0 1, 0, 0, 1 respectively f 

The constants r and s will now be identified. The origin is a regular 
singular point of the transformed equation with exponents and A2. 
But the indicial equation relative to this singularity is 

A2+(pi— 1)A— 

and therefore 

Ai-|-A2“1 — Pli 
In the exceptional case when 

Wi W2 


m 

t 


The system is integrable by quadratures when either r or s is zero. 
When it is necessary to replace 

2 dW 2 dW 

r dz T^or dz 
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the functions lii(z), defined, so as to satisfy the 

conditions of the lemma, by means of the relations 


where 


Wi =AZii(z), H>2 =A^Zi 2{2) + — /ii(s) log z|, 

Oj =2W>i' =Z^llii(z), Vs =ZWs =2^«| kziz) + ^21(2) log 2 1 , 


Ai = 2^1og/.,, 


and Aj is so determined that, in the lemma, A:i=0. The argument then 
proceeds on the main lines as before, and ends with precisely the same 
theorem. 


19*3. Formal Solutions. — It will now be supposed that all the roots, 
ttj, . . a„ of the characteristic equation of the given system are unequal 
and that g>0. The equivalent standard canonical system is therefore 

dW ” 

^r.(zW, (r=l, 2, . . n), 

where 

P„(2)=P^<»+P„<1)2+ . . . -|-p„<«>z« (r+s), 

'P«(2)=PW‘”+P..‘^*2+ • • • +p,i'«>2«+a^+l. 

Then for each value of s there will arise a formal solution 


. . .. 

of the normal type in which 


where 


Q.(z)= 

B„(2) = 


0^+1 ^ 
2+1 9 

S„+B„(1)2- 


+ . 

■1 + 




and fjig is so chosen that the constant B,, is not zero. To make the formal 
solutions definite, B,, will be given the value unity. 

By direct substitution it may be verified that 

(r+5), 

and that 

(g>0), 

(?=o). 

The remaining coefficients are then determined in the order 

y., Ag, B„(«), 

The determinant of the formal solutions is 


where 


• • • +^n{D+D(l)2“l+ . . . }, 
D=|B„|=1. 


The formal determinant therefore does not vanish identically. 
Since solutions of the original system 


dw,. 

dz 


= 2 


f=l, 2 n) 
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are connected with the solutions of the canonical system by the relations 

='^ari(z) 

where each function ^^(2) is anal)rtic at infinity and reduces to for z=oo , 
it follows that the system admits of precisely n formal solutions 

Wx=Si(^\ . . (5=1,2, . . n), 

in which 

where Qs(z) is the same polynomial as for the canonical system, and Arg(z) 
is a series of descending powers of z and has the value 8 ^, for z = 00 , 

19*4. Solution of the Standard Canonical System of Rank Unity by Laplace 
Integrals. — When q =0 the standard canonical system is of the form 

flW 

flW 


s ^"=PnX<“>'^l+Fn2“'>»^2+ • • • +a„3} 

The formal solutions 

W'i=ri(*' («=1, 2, . . n) 

are given by expressions such as 

where 

and 

.... 

Now consider the possibility of satisfying the system by the set of Laplace 
integrals . 

Wr=le^Vr(C)dC (r=l, 2 , . . n). 

By direct substitution in the differential system it is found that the conaition 
to be satisfied is 

(r=l, 2 n). 

Consequently the functions Vi(Q, t;2(C), . . i^n (0 must satisfy the Laplace 

transformed system 

— ({— 02 )^- =P21<%l+{iP*2^®^+l}»24- • • • 


-(5-an)^=P«l'®>»l+PB2<®^2+ • • ■ +{P»»‘®^+1K, 
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and the corresponding contour of integration must be such that every one 
of the terms 

{r=^h 2, . . n) 

vanishes identically in 

Now the Laplace transformed system has regular singular points at 
a 2 , . . a„ and at inlinity. The exponents relative to are 

all zero except one which has the value 

— 1 - 

It will, for the moment, be supposed that this exponent is not a negative 
integer. Then the corresponding solutions of the transformed system, 
namely 

where the functions ~a^) are analytic in the neighbourhood of ^ — 

lead to a set of integral solutions if the corresponding contour is a loop Cg 
from infinity in the ^-planc along a suitable ray, encircling the point in 
the negative direction, and returning to infinity along the ray. The con- 
ditions which must be imposed upon the ray are that it does not meet any 
singular point other than a^,., and that R{s(^— a^)) is negative along the ray. 
Then a set of solutions is rejjresented by the formulte 

(r-1, 2, . . ., n). 

J c. 

To each finite singular point corresponds a set of solutions, that is n sets 
in all. 

When — p-g— 1 is a positive integer, the contour degenerates into a 
rectilinear path extending in an appropriate direction from to infinity. 
When —fig — l is a negative integer or zero, the logarithmic case arises but 
does not present any special difficulty. Thus each set of integrals 

. . ., 

represents a solution of the standard canonical system of rank unity, which is 
v^id in certain sectors of the z-plane. 

19*41. Solution of the System of Rank Two. — It will now be shown that 
the foregoing process may be modified and extended so as to cover systems 
of rank greater than unity. Consider first of all the system of rank two 
(9=1): 
dW 

dW 

={P2l“’>+i>2l‘*Ml^'l + {F22“’>+P22<'>:2+a22^}W^2+ • • • +{j^2»<‘’>+l>2»<'>2}W^«. 


The formal solutions are 

. . ., (^=1, 2, . . ., n), 

where 

and 
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Now in this case the Laplace integral is replaced by an integral of more 
general form, namely 

(r=l, 2, . . n). 

When this expression for is substituted in the system of equations it is 
found that 

«=»1 

= I zZe^*((2C-a,)M0+zv,iaM+ f ze‘^%,(Qdl 

or, transferring the terms which involve from the left-hand to the right- 
hand member, 

i [ e^‘Cv^{i:)d^+X 1 

«=»1 ^ 

=[^*C(25 -a,){i;^( 0 + 2 »rl( 0 } 

-/ 2«^(5) +(2? -a,) jdC-zf v,,il) +(2? -a,) 

+ (r=h 2, . . ., n). 

The integrals on the two sides of this equation cancel one another if the 
2n functions Vfo(^) and Vri(0 satisfy the 2n simultaneous equations 

-( 2 ^- 0 ,)'^^^ =»rl + 2 

^ « — 1 

-( 2 ^- 0 ,)'^^ + 2 = 21 ;^)+ 2 

(r-=l, 2, . . ., n). 

The finite singular points of this system are \cl^\ 

they are not regular but irregular singularities of rank unity. The point 
at infinity is a regular singularity. If, in the original system, the trans- 
formation 

(r-1, 2, . . ., n) 

were made, the effect would be to replace Prr^^> by throughout ; 

in particular Pmrn^^ would be reduced to zero. 

Now the system of equations by which and are defined may 

be written 

(r==l, 2, . . ., n). 

The singularity is irregular when poles of the second order at 

occur in the coefficients of the system, and this can only happen if 
But since by the transformation just mentioned 

2 I 
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be reduced to zero, that transformation renders the singularity at 
regular. It will be supposed that this transformation has been effect^. 

The exponents relative to the regular singularity 
except two, which are 

Hence there exists a solution of the system in and Vri(£) which is of 
the form 

where are analytic in the neighbourhood 

of£=ia„. 

Each individual singularity is dealt with separately, and is made 

regular by the appropriate transformation. To each singularity £=Ja, 
corresponds the set of 2n functions 

V^C)(0, tni*m 

The corresponding contour C, is a loop-circuit encircling the point £=ia, 
in the negative sense and proceeding to infinity along a ray such that 
B{z2(C— ia,)} is negative. Then each set of integrals 

(f =1, 2, . . ., n) represents a solution of the standard canonical system of 
rank two. 

The case in which the exponent — J(/i,+l) is an integer is easily disposed 
of; the other exponent which is then not an integer, simply 

takes its place. 

19*42. Solution of the System of general Bank ^+1. -In the general 
case the formal solutions are given by 

where 

Qf{z) =a, + • • • +A^. 

The generalised Laplace integrals 

Wr==j exp{iffl+^){Vro{0+ZV^l(C)+ ■ ■ ■ +2«M0K {r=l, 2 «) 

satisfy the system of rank q+1 if 

/ exp(C8«+<) 

i-i 

= '2, Jexp(Cz«+i)| 

+a,Jexp({a«+i)a«+i Art(C)d(; (r=l, 2, . . n). 

All integi’al powers of z up to are involved. By equating to zero the 
aggregate of terms in z and for i/=0, 1, . . ., g, a set of ^+1 
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equations in the ^+1 unknown functions Wro(C)> • * •» 

obtained. The typical equation is (after the factor z »'has been suppressed) : 

j exp($*«+i){(?+l)2«+i5+v}MOd5 

= 2 /exp(C2«+i)[ 2 

« — 1 i*+Z-=i/ Ar+Z—tf + v+l 

+a,j exp(Jz«+i)2«+i»^C)d{. 

But since, by integration by parts, 

j exp (^+^)!fl+^u{C)dC=[ exp (^2 ®+ i)m(D] —j exp ({z«+i)<iM(0, 

each of the g+1 equations is found to be satisfied, for an appropriate choice 
of the contour, if the functions 

^^(O. ®rl(C). • • •. VrtiC) (r = l, 2, . . n) 

satisfy the set of n(^+l) transformed equations 




n 


+ 2 2 


dt 


n 


=(jr + l— 2 S 

,-lk+l-v 


where r==l, 2, . . n ; v==0, 1, . . ., q. 

Thus, taking in succession y=g, q-~\, . . 0, the complete set of trans- 

formed equations may be written : 


-{iq + lK-ar}^ = Vr,+ X % 

^ jfc+i-a 


-{(9+1)$ -a,} 


dv. 


T» q~ 1 








=21),, g_i+^ "X Pr$^^^,l> 
• — I k + l"-q—l 


-{(9+l)$-a,}‘^|^+2p„(«)^+ . . . +^2 p„(0)^ 

=(9+l)w,o+ 

JT-l 

In each equation r=l, 2, . . n. 

The finite singularities of this system are 

y Q-] 0^2 ^ 

^■"g+r * * *’ q+V 

and are irregular singularities of rank q at most. The point at infinity is 
regular. The transformation 

?F=»F,exp[-j3„^-y„|^'- . . . -A„*] 

has, for fixed m, the effect of changing 

respectively into 

Prr^^^-Pmf Prr^^~^^-Ym. • • •. 

for r=l, 2, . . n. The equations for Vro^ Vri, . . then have a regular 
singular point * at 5=a„j/(g-f 1), relative to which all n(g+l) exponents are 

* For a proof of this fact see Birkholf, Trans. Am. Math. Soc. 10, p. 460. The statement 
oonoeming the exponents admits of an indirect proof by the principle of continuity ; no 
direct proof fq>pear8 to be known. 
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zero except 5'+l» namely, 

+ + -“(^m+2)/(g-fX), • . .. --(P'7n+9' + l)/(? + l)> 

and a solution of the form 


exists, where the functions are analytic near a^/(g'+l). 

Thus if Cg is a loop-circuit about $=a,/(g -f-l) such that R[ 2 :® ^ ~a,/(5'+l)}] 

is negative along its ray, each set of integrals 


WJ^-)=.~e^^ 


zQ 


iVi pzf^^Hr 

«•» y 

c “ 

gr + l/ 




A :-0 


?+i 


)di 


represents a solution of the standard canonical system of rank q. 

If (pg-\~l)l{q+l) is an integer, it may be replaced by anyone of the other 
(non-integer) exponents. The sectors in which this integral representation 
of the solution is valid will be specified more particularly in the following 
section. 


19'6. Asymptotic Representations. — In the integral representation of 
make, for each s, the substitution 

then 

/• __ f 1 ff 

}y^(s)~eQg(s)zf^s eH fl+i ^ ^^<j>rjc^^\^~'^~^t)dtf 

where Fg is a loop-circuit enlacing the point t—i). Then by a suitable 
modification of the reasoning of § 18*21 it may be proved, on expanding the 
integrand, that if arg is a ray for which 

there will be a sector for which arg z—f> is an interior ray, and for which 

C » (1) B € ) 

r 2”» + lr 

where €^-->0 for all m as 2 :->oo . So far as the first m+l terms are concerned, 
this development coincides with the formal solution T/*). Thus is 
asymptotically represented by along the ray arg z—<f> or symbolically 

- r^<«) (arg z^</>). 

The ray in the ^-plane along which the loop-circuit Cg proceeds to infinity 
is such that ««/(?+!)} is negative; subject to this condition it 

may vary so long as it does not pass through any finite singular point other 
than 5=a,/(^+l). It is not difficult to determine the exact sectors in the 
2 f-plane for which the corresponding formulae are valid, and this is the question 
which will now be considered. 

In all there are iV=n(w--l)( 5 '-fl) rays for which 

B{(a»— a<)2®+^}=0 (<+«). 

and these rays are given by the formula 

tan (^-f l)^=cot arg ( 0 ^,— a,.). 

Assuming that these rays are distinct, let them be denoted, in increasing 
angular order, by 

argz^Ti, t2, . . Tjir; 

let Tjv-i-i==Ti+27r. 
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As the point z passes from any sector 7„^) into the consecutive 

sector (r^, the real part of a particular one of the differences 

changes positive to negative. Let this particular difference be denoted 
by 

(a,^-ajj2«+3. 

Consider any one of the ^+1 values of m for which t^=s, and let 
be the ray next in increasing angular order to on which the real part of 
another difference, sav 

for which changes from positive to negative. Then the argument of 

the loop circuit Cg is intermediate between the consecutive pair of arguments 

arg (a,^ -a,), arg —a,) 

and a«/(5'-+‘l)}] remains negative for 

The integrals 

Wj(^K W^(»\ . . 

furnish a set of q+1 solutions of the canonical system, fixed by assigning the 
sector in which the ray of the loop circuit C, is to lie. Each set is valid for any 
one of the q+1 corresponding sections 

T«<arg 

For every ray arg z ==^ which lies, within any one of these sectors, there exists 
a fundamental set of solutions 

(s=^l, 2, . . n) 

such that 

IFiC*) - - TgC*), . . 

The corresponding theorem for the original system * is that there exist 
solutions Wi, W 2 , • . Wn 

(r==l, 2, . . n) 

within any given sector 

Tm<arg 2<T^'+7r/(?+l)- 


19*6. Characterisation of the Solutions in the Neighbourhood of Infinity. — 

The solutions of the canonical system are characterised by the following 
theorem : There exist JV=n(n— 1)(^+1) fundamental sets of solutions of ike 
standard canonical system, namely 


such that 
and such that 

and finally 


WrJ‘^~TrK 





* This theorem generalises a result given by Horn, MatJi, 188 (1807), p. 19. 
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The present section will be devoted to a proof of this theorem.* 

By virtue of the theorem in the preceding section it is possible to divide 
the 2 (-plane into a finite number of closed abutting sectors <j in each of which 
there exists a fundamental set of solutions 

Wi = Wi(*\ JV2 = W2^^\ . . 1, 2, . . fl) 

such that, in the sector considered. 

The sectors may be chosen so that the rays arg z—r^ are internal rays 
and so that at most one ray lies within each sector. Now if cr is a sector not 
containing any ray r, every solution of the canonical system of equations 
will have a definite asymptotic representation throughout or. For the general 
solution is 

(r==l, 2, . . w), 

and this leads to the asymptotic relationship 

PF,~cir/i)+c2r,(*)+ . . . +cx<*). 

For large values of the relative magnitudes of the terms of this 
expression are respectively the relative magnitudes of 

E(ai2«+l), R(a22^+i), . . B(a,2;«+l), 

and the relative order of magnitude does not change except at the rays 


argz=Ti, Tg, ...» 

and therefore does not alter in any sector cr not containing a ray r. Let it 
be supposed that, for the sector under consideration, the suffixes 1, 2, . . n 
are so chosen that 


R(ai2«+i)>E(a22;«+i)>. . .>E(a„5^+^) 

and let 


C^=C2— . . . =C;fc_i=0, C;fe=}=0. 
Then for the sector a 

Wr - 


But since consecutive sectors abut on one another, every solution 
W 2 , . . fVn has the same asymptotic representation in successive sectors 
until a sector which contains a ray t is reached. Thus if the sector or and 
consecutive sectors up to and including that which contains the ray 
are amalgamated into a single sector or„, it follows that /here eocists a funda- 
mental set of solutions 

W 2 ^^\ . . (5-1, 2, . . n) 

such that throughout the sector 

Wr - r/*). 

Now consider the character of the general solution 

Wi, W 2 , . . ., W^ 

in the sector As the point z crosses the ray arg z=T^y the order of 
magnitude of E{Q,^(z)} and E{Q<^( 2 ;)} is inverted, and moreover 

(arg z<tJ, 

<0 (arg z>tJ. 

Suppose that on the initial bounding ray of the sector 
E(aia«+i), E(a2a«+i), . . ., E(a,»aj«+i) 


* The solutions referred to in this theorem are not, in general, the integral solutions 
of §{ 19*4-19*42 ; the Laplace integral solutions retain their asymptotic form throughout 
maximum sectors ; the sectors of the present theorem are minimum sectors. 
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are in descending order of magnitude. Then as z crosses the ray arg 
two particular consecutive terms say 

R{a* 2 ^+i}, 

will change their relative order. But the general solution 

Fr^=CiFr/i)+C2ir/2>+ . . . +cjv^^^'> (r==l, 2, . . ., n) 

will nevertheless preserve its asymptotic form unless 

Cl— C2= . . . =C2-i=0, C|;=}=0, 1=4=11 

When this is the case the solution is of the asymptotic form 

on the initial bounding ray, and of the asymptotic form 

on the terminal boundary ray of the sector <t^. 

If, however, two particular solutions and WT/ can be found such that, 
on the initial bounding ray of 

Wr - w; ^ (r=l, 2 , . . ., n), 

then a linear combination of these solutions can be chosen which 

will preserve its asymptotic form throughout the sector For since 

ir,=c,w,w+c,+iW,(*+i)+ . . . +c,w/-K 

it is only necessary to assign to A the value 
Now let 

(, 9 = 1 , 2 , . . n) 

be any fundamental set of solutions such that, in the sector 0*1, 

- r/^>. 

Each of the n distinct solutions of the set will preserve its asymptotic form 
throughout the consecutive sector <t 2 except possibly the solution 

but when this exceptional case does arise,* a constant Ai can be so chosen 
that the solution 

preserves its as3anptotic form 

Ti^h), T2 <^i>, . . 

throughout the sector 02- Therefore the new fundamental set of solutions 
where 

= (S+S,), 

preserves its asymptotic form throughout the sector <72. 

In the same way fundamental sets of solutions 



(s=l. 2 n) 



are determined in succession, which respectively preserve their asymptotic 

• It is importaDt to note that this exceptional case arises only when *) changes 

its order .relative to the other expressions R(a,w+i) and goes into a lower rank. 



48$ 


ordinary differential equations 


forms throughout the sectors as, . . •» o^. From the last set the same 
process leads to a new set 

+ + (s=l,2, . . .,n) 

which preserves its asymptotic character throughout the sector ai* It now 
remains to prove that a choice of the initial fundamental set of solutions 
made be made so that 

(r, s=l, 2 n). 

The first step is to show that the final fundamental set of solutions is 
entirely independent of the choice of the initial set 

(s=l, 2, . . n). 

Let 

■ • •. (*=1. 2 n) 

be a new initial set of fundamental solutions ; let 

(S=h 2, . . n ; m=2, 8, . . .. N) 

be the successive fundamental sets derived therefrom, and let the constant 
which corresponds to be denoted by 
In the sector (ti, T 2 ) let 

R(ai2«+i)<R(a^+i)<R(a*2«+i)< . . 
then since R(at 2 ;«+i) is the expression of lowest order there can be but one « 
solution asymptotic in (ti, r^) to 

T2«), . . TJO, 

and therefore 

(r-1, 2, . . n). 

Now every two of the expressions R(a^+i) become equal 2(g+l) times 
as z describes a complete circuit about the origin ; if they become equal on 
the ray arg z=t', they also become equal on the rays 

arg 2 =t'+~j 2 2g+l), 

and nowhere else. Consequently in the sector 

r,<arg2<r,+^-^=r, 

where »'=Jn(n— 1), every two of the expressions R(a, 2 ^+i) become equal 
on one and only one ray. In particular, as arg z increases from to 
R(ai««'*'i) steadily increases and finally surpasses all the remaining expres- 
sions R(a^+^), and therefore 

= 

Thus since 
it follows that 

(r-1. 2 «) 

for m<i'. 

Now since, in (tj, T 2 ), R(a^+i) is second in increasing order of magni- 
tude, there will be a relation of the form 

(r=l, 2, . . n), 

and from this there follows the relation * 

• Note that R(ajaff+ ') cannot fall below R(ag«ff+*) except fbr 
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for m=2, 8, . . 0, where S is the value of m for which the magnitude of 

R(a^+i) falls below that of Now since 

Vr, + +i5^U#), Ur, 

the relation 

Ure^) = Wre^)+cWrB^^ 

may be written 

Ur, e^^<^^-BeUr, S + l<'> = ^r. + + 

In the sector (r^, r^+i), R(at 2 ;^+i)>E(a^ 2 ^+i), and since it has been proved 
that 

Ur,e^l^^^Wr,B^l^^. 

it follows that 

Bb^Ab~c, 

and consequently that 

Ur,B^X^^==Wr,B^l^^- 

But for ?n==8+l* ^+2, . . ., v, the order of R(aj 2 «+i) does not fall below 
that of any other expression R(a^+i) and therefore 

UJJ>^WrJ^> (r=l, 2 n) 

foim=0+l, 6+2, .... V. 

In the same way a relation of the form 

VrJ^) = WrJ^y+cWrJi)+dWrJi> 

holds for successive values of m. The constants c and d in this relation 
alter their values only for values of m such that the relative order of the 
three expressions 

R(a,.2;<^+1), R(a^5S«+l), R(a^+^) 

is changed at the ray arg z~t^. If the first expression, which is initially 
lowest in order, increases over the second, the value of d may change ; when 
the second increases over the third, c becomes zero ; when the first increases 
over the third, d becomes zero. Thus if 0' is the value of m for which the 
first expression increases over the third, 

(r=^l, 2, . . n) 

form=:^'+l, 0'+2, . . v. 

By continuing the argument on these lines it may be proved that on 
and after a fixed value of m<v, the relation 

UrJ^y^WrJ^y (r=l, 2, . . ., n) 

holds for every value of s. In particular the final fundamental system 

Ui, U 2 ,n-\i^^\ • • (^—1, 2, . . n) 

is identical with the system 

^ 1 ,N + &K + (s = l, 2, . . n). 

The final fundamental system is therefore independent of the choice of 
the initial fundamental system, provided, of course, that the initial choice 
is consistent wdth the conditions of the theorem. Let the initial system be 
defined in terms of the invariant final system by the relations 

(r, ^=1, 2 n). 

This definition is self-consistent for, since T/*) is multiplied by the factor 
when the point z has described a complete positive circuit about the 
point at infinity, the as 3 ntnptotic relationship 


holds for the sector (ti, t^). 
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Thus the theorem proposed has been completely proved. Its extension 
to the original system is immediate and may be formulated as follows : 
There exist N ==n(n--l){q+l) firndarnentdl soltUions of the system 

^ = 2 (’■=1. 2 n) 

whose rank at infinity is g, namely 

(m=l, 2 H) 

WJnmH ) 

such that if the formal fundamental solution is 

sw, 

then 

Wr*'*’ ~ T„<arg 2<T„4 .j. 

The N fundamental solutions are linked up by the relations 

«>r.*+l<*’=arm<*’ («+*«). 

a>r, «+ J*->, 

wherSf for m=N, 

K>r,W+l<*’ 

Any set of functions WrJ^^'> which satisfies all these conditions furnishes 
a solution of the differential system. The theorem is therefore said to give a 
complete characterisation of the solutions of the system with reference to the 
point at infinity. 

The constants which determine the nature of the standard canonical 
system are known as the characteristic constants and fall into two classes. 
The exponential constants are the g+I constants . . ., A, of each 

polynomial 0 ,( 2 ;) and the exponents /i, ; altogether they are n(q+2) in 
number and are independent of one another. The transformation constants 
Ai, A 2 , . . ; Ajf are not all independent, for n— 1 of them may be disposed 

of by the transformation 

Wr=CrWr (r=l, 2, . . ., n), 

where the constants Cr are properly chosen. The number of essential cha- 
racteristic constants is therefore 

+2) +n(n -l)(q+l) —(n —1) =n2(s' +1 ) +1 . 

The coefficients in the standard canonical system involve, in all, 
n^{q+\)+n constants which may be reduced to n*(g+l)+l by multiplying 
^ 2 » • • •» by suitable constants. In the general case the number 
of constants in the equation cannot further be reduced ; these constants are 
therefore said to be the irreducible constants of the system. Since the 
number of characteristic constants and the number of irreducible constants 
is the same, it follows that the characteristic constants are not connected by any 
necessary relation, 

19*7. The Generalised Riemann Problem. — The Riemann problem which, 
in its original form (§ 15*92), referred to three singular points, all of which 
were regular, has been generalised by Birkhoff in the following terms : To 
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construct a system of n lifiear differential equations with prescribed singular 
points 

of respective rank 

9.1^ 92* * • •» 9fn* 9fn + l* 

and with a given monodromic group, the characteristic constants being assigned 
for each singular point. 

To show that the problem thus postulated is self-consistent consider the 
simultaneous system of equations 





(r=l, 2, . . .. n), 


which is the most general equation whose singular pojints Zi, z^, ■ • oo 

are of the prescribed ranks qi, q 2 , . . qm* 9m+i^ number of arbitrary 

constants and ^r$k to be disposed of is 


Now let 


”4 2 


W2^^\ 


W, 


(») 


(5=1, 2, . . n) 


be a fundamental set of solutions fixed by assigning the condition that at 
some particular ordinary point a, 

the group of this particular fundamental set will be regarded as assigned. 
Now the monodromic group possesses m fundamental substitutions, one 
corresponding to each finite singular point.* Each substitution is defined 
by a matrix of constants, and therefore the group involves, altogether, 
mn^ arbitrary constants. 

The characteristic constants relative to the singularity Zj^ are n^{q]^-\-l)+l 
in number, in all there are 


Jb«l 

characteristic constants. But the exponents p are determined both by the 
group and by the characteristic constants, and are n(m+\) in number. 
Thus between the constants of the group and the characteristic constants 
there are n{m+l) relations. 

Finally a correspondence must be set up, at each singular point, between 
the chosen fundamental set of solutions and the canonical fundamental sets 
defined by the theorem of § 19*6. This correspondence is determined by 
the group (which fixes the exponents at each singularity) except for n multi- 
plicative constants. Thus n—1 additional conations are imposed at each 
singularity ; in all (n— l)(w-fl) further conditions. 

The tot^ number of conditions to be satisfied is therefore 




nm^+ {n2(jt+l)+l}-n(m+l)+(n-l)(m+l) 


Ar-l 


r W + l ^ 

=n*J 2gi+2m+lK 


* If Sj^, S^, . . ., 5m are these substitutions, and 5m +i is the substitution corre- 
sponding to z»:oo , then 

'S'm-f-i'S'm • • • 

where i is the identical substitution. 
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and is equal to the number of constants to be disposed of. The 'problem u 
therefore self-consistent. 

The problem thus formulated was virtually solved by Birkhoff {Proc. 
Am. Acad. 49 (191S), p. 536). When obvious conditions of consistency are 
satisfied, either a solution of the problem as stated, or a solution of the 
problem modified by replacing the exponents pi, . . ., relative to any 
one of the singular points by pi+kiy . . .. ^tn+^n> where ki^ . . ., are 
integers, will exist. 


Miscellaneous Examples. 

[These examples are all taken from Birkhoff, Trans. Am. Math. Soc. 14 (1918), pp. 
462-476.] 


1. The system 




has the formal solutions 


^ zdSJz) 

W=SM. 

z dSJz) 


where, if AiH-A*=:l— Pi, AiAj=«~rs, 


"^1 1.2 ■ 


2. Let 

then if Pi4=l» neither r nor s is zero and the formal solutions diverge. If Pi=l 

either r or s may be taken to be zero and at least one. of the formal solutions terminates. 
The two formal solutions are, when r=0 


and when s=0 


iv=i, 
ir=-0, 


1 4- ^ (Pi-2 )(Pi-3) 

z 




TK=1, F=0, 


Pi , Pi(Pi + l) 


»r 1 + v - + 

I Z 2* 




When both the formal series terminate both r and s may be taken to be zero. 


8. By determining the formal solutions Sji(z) and s,(z) of the equation 


where 


d*w dw 

^+P(*)*+9(*)«'=0. 


2 2 * 


-J- 


2» 2» 

and using the formal solutions Si(z), 5s(z), show that the coefiloieiits in the transformation 

o-ra„(«)Tr4-a,a(2)F, 

can be developed in power series in z when r4:0. 
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4. Two linearly independent solutions of the equation of £x. 8 may be represented 
in the form 

j ^ 1(1 -£)-■*•<*{ +Bi(z) eV*(l (i = l. 2). 

where Ai(z) and Bi{z) are analjrtic at infinity and reduce to 1 and 0 respectively for 2 = oo. 
This representation breaks down when one or other of pi and reduces to zero, when it 
may be replaced by one of the following : 

w^=A(z)-{-B{z)€^^~PiJe''^z^i~^M^, Wi~B{z)e^z^ 

W]^~~A{z)Je^z~^idz + B(z)<^z^ iv^ ~~A{z), 

5. If the multipliers pj^ and p^ are distinct from one another and from unity the 
coefficients in the Laurent series 

00 00 

V=3 — 00 — 00 

in which two particular linearly independent solutions of the equation of Ex. 8 may be 
expanded have the form 

. . . (i = l, 2), 

where 

L + — 1) 

vl(Xi — ' • • (Ai — Ag + >') 

j (y)_ ^ a(^g4-3) « » ♦ (AgH-^ — 1) 

“v1(A3-Ai + 1) . . . (A,-A, + w/ 

and Uv and b^, are numbers such that | av 1 | 1 ^ are finite for all values of v. 


6. If Pi and p^ are distinct from one another and from unity and if t/t{z) is analytic at 
infinity, then for every solution IK(z) of the equation 


d^W 

dz^ 




3 dz 


TS 

2^ 




there is a relation of the form 


ir{2 + ^Kz)} = a(2)»^(2) + W 

where 0 ( 2 ) and h{z) are analytic at infinity. 


dz * 



CHAPTER XX 


CLASSIFICATION OF LINEAR DIFFERENTIAL EQUATIONS OF THE 
SECOND ORDER WITH RATIONAL COEFFICIENTS 

20*1. The Necessity tor a Systematic ClassificatioiL — The foundations of the 
abstract theory of ordinary linear differential equations are firmly placed 
upon the classical theorems which assert the existence and specify the 
nature of solutions in the neighbourhood of an ordinary point. The nature 
of the solutions in the neighbourhood of a regular singularity is known with 
equal exactitude, and the behaviour of solutions with regard to irregular 
singular points has been revealed. On the other hand, the information 
available regarding the functions defined by particular equations or classes 
of equations is very scanty. Apart from simple equations, whose solutions 
are elementary functions, the only equation which has been exhaustively 
studied is the hypergeometric equation in its general form or under a particular 
guise such as the Legendre equation, that of Bessel or that of Weber or the 
equation of the confluent hypergeometric functions. The equations of 
Mathieu and of Lame have been studied to some extent, but the knowledge 
of the functions defined by these equations is, even now, far from complete. 

It would thus seem desirable that the study of linear differential equations 
should be resumed from a point of view intermediate between the most 
general on the one hand and the highly particularised on the other. In this 
intermediate aspect, any given equation appears as the common member of 
a number of specific classes whose salient properties it possesses. Thus what 
is inherent and essential in any given equation is readily discriminated from 
what is purely accidental. 

In the present chapter a systematic classification of linear differential 
equations with rational coefficients is carried out by grouping the equations 
into types according to the number and the nature of their singular points. 
This dassification is of value in that it not only indicates those properties 
which are common to the members of a particular class, but also suggests 
the existence of relationships between the individual members of one dass 
and the corresponding members of another. 

This systematisation was suggested by the discovery of Klein and Bdcher ♦ 
that the chief linear differentiaJ equations which arise out of problems of 
mathematical physics can be derived from a single equation with five distinct 
regular singular points in which the difference between the two exponents 
rdative to each singular point is The coalescence of two such singular 
points produces a regular singularity whose exponent-difference is arbitrary ; 
the coalescence of three or more in one point generates an irregular singularity. 

Every linear differential ec^uation of the second order with rational 
coefficients has associated with it a definite number of regular and irregular 

* Klein, VcrUmngm Uber Uneare DifferenHalgleMungen der moeiim Ordnung (1894), 
p. 40 ; B6cher, Uber dU lUihenentwickehmgm der PotentiaUheorie (1894), p. 198. 
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singular points. By regarding each of these singularities as generated by 
the confluence of the appropriate number of regular singularities with 
exponent-difference J, it is possible to consider the equation as derived, 
by definite processes, from one of a standard set of equations. The whole 
ground can be covered in this way, and those characteristic features which 
may be attributed to the presence of certain singularities of a certain definite 
type may be brought to light. 


90*2. The Confliienoe ot gingnlar Points.— It is convenient to introduce 
a term signifying a regular singular point with exponent-difference ^ ; such 
a singular point will be called elementary. When a regular singular point 
is not so qualified, it is to be assumed that the exponent-difference is arbitrary. 

The most general equation which has p elementary singularities, situated 
at the points 


is (§ 15-4) 




i» c 


/ p~i 

{z—Orf 


dz^ 


, -^0 +-^1^ + 






■rivr 


-Of) 


(p~2)(p-4) 

16 


w=0. 


p-i 

n (2- 

r -1 

where the exponents relative to are and J. Since the exponents 
relative to the singular point at infinity also differ by J, 

“f-l " r-l ^ r-1 

The constant Ap-,^ is therefore definite; the remaining p — 8 constants 
Aq^ Ai, . . Ap^ 4 ^ are, on the other hand, entirely arbitrary. 

Now suppose that two of the elementary singularities are caused to 
coalesce ; thus let a 2 =^i* Then the indicial equation relative to the singular 
point z=ai becomes 


— 2 (aj +a2)p +ai(ai + J) +a2(®^2 +i) 

where 

(ai -08X01-04) . . . (oi-Op> 8 r 

The exponent-difference relative to the singularity z—Ci is now dependent 
upon A, that is upon the arbitrary constants Aq, . . Ap^^, and is therefore 

arbitrary if p>4. The singularity, however, remains regular. 

If the coalescence is not between Oi and 02 but between say Op-i and 00 , 
let the arbitrary constants A^, . . ., Ap-^ be such that 


Oy-i ^—1 

whereto* • • •> ^',-4 are finite but otherwise arbitrary; since is neces 
sarily finite, 

lim = 0 . 

0,-1 

Then the equation takes the form 


I J i — 2af\dw . A'Q+A\z-\r • . . ^ 

d** i h 2 - 0 , ) & i,fl (2-0,)* ^ 


and the singular point at infinity is regular but, since A'p^^ is arbitrary, with 
arbitrary exponent-difference. 

Again, suppose that any q elementary singular points coalesce, then if 
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^>2, the resulting singularity does not admit of an indicial equation and is 
consequently an irregular singularity. 

The nature of an irregular singular point depends entirely upon the 
number of elementary singularities by whose coalescence it was generated. 
An irregular singularity generated by the coalescence of three elementary 
singularities will be said to be of the first species, and in general an irregular 
singularity of the r4h species will be defined as one which arises out of the 
coalescence of r+2 elementary singularities. It is evident that the order 
in which the singularities coalesce has no influence upon the nature of the 
resulting singularity. 


20*21. Standard Forms : Transformations. — By multiplying the depen- 
dent vskriable by an appropriate factor it is possible, without altering the 
exponent-difference, to give to one exponent at any regular singular point 
any chosen value. Thus if the equation with dependent variable u has an 
elementary singularity Of with exponents c^. and the transformation 

u—(z—ayY^v 

gives rise to an equation in v with a singularity at with exponents 0 and i. 
More generally if the equation in u is defined by the scheme 


I CLi 00 j 

ttj ag , . , ♦ 2: I 

®i+i • • • ctfn+i * ) 

where the asterisks denote that the point at infinity is any singularity, regular 
or irregular, the transformation 


leads to the equation 






r»l 


fli a>2 
0 0 


i i 


0 * 


i * 


Z 


in which the nature of the singularity at infinity has not been altered. 

Thus there is no loss in generality in taking as the standard equation 
withp elementary singularities Uj, ^ the following 

d^w \. \dw A0+A1Z+ . . . 

•%2— 0,) ’ 

'-1 ^ n (z— Or) 

r-1 


where, since the point at infinity is also elementary. 




(p — 2)(p— 4) 
16 


This equation is known as the generalised Lame equation. There is 
occasionally an advantage in taking the exponents at the finite singularities 
to be J and f , for then the equation assumes its normal form 





1 


Il(z-ar) 


whera 


— — y5(P ■“2)* 
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There are two algebraic transformations in the independent variable 
which will occasionally be made. The projective transformation 

dj — di Z — (Ijg 

transforms the singular points a^, and at into 0, 1 and qo respectively, 
without altering the exponents relative to these points.^ Thus there is no 
loss in generality in fixing three singularities at the three points 0, 1, qo ; if 
there are more than three singularities the distribution of the remainder is 
arbitrary. 

Next in importance is the qiuuiratic transformcUion 

with two fixed points 0 and go . An elementary singularity at either of these 
two points becomes an ordinary point, a regular singularity remains regular, 
and an irregular singularity has its species doubled. A singularity at any 
other point z=a is replaced by two precisely similar singularities at z'=±:y/a 
and thus in general complicates the equation. 

Finally, transcendental transformatioTis are used to reduce the equation 
to a known form, e.g, to the Mathieu equation. Their general effect is to 
replace a number of elementary singularities by an irregular singularity of 
transfinite species. 

20*22. The Formula of an Equation : the Irreducible Constants. — Any 

given equation is, in the first place, characterised by 

(a) the number a of its elementary singularities, 

(fi) the number b of its non-elementary regular singularities, 

(y) the number c of its essential singularities of all species. 

In the second place the c irregular singularities may be subdivided into 

(i) Cl singularities of the first species, 

(ii) C 2 ,, ,, second ,, , 

(iii) Cg „ „ third „ , 

and so on. The equation will then be said to have the formula f 

[<2, by Cjf C2> Cg, . . .]. 

Equations which have the same formula may differ from one another 
firstly as to the actual location of the singular points, secondly as to the 
actu^ exponents relative to the regular singularities, and thirdly as to certain 
arbitrary constants. An equation, whose formula is given, is determinate 
except as to these tliree variants, the arbitrary nature of which introduces 
three categories of constants into the equation. Of the constants in the 
first category, which determine the position of the singularities, all but three 
must be regarded as arbitrary. Secondly, to each non-elementary regular 
singularity corresponds an arbitrary constant which represents the exponent- 
difference. These arbitrary constants, together with the constants of the 
third category, are the irredfArcible constants of the general equation with the 
given formula. Thus the first equation of § 20*2 whose formula is [p, 0, Oj 
has p — 1 constants of the first category (ai, 1 ), which are reducible 

to ; it has p—1 constants of the second category (ai, a 2 , . . 
all of which are removable, and p— 8 arbitrary constants of the tmrd 
category (.^o, . . ., Ap-^), It has thus in all 2p— 6 irreducible constants. 

The coalescence of singularities is a process affecting the constants of the 

* Alternatively a transformation into -f ^ is occasionally used. 

f When c=. 0 the formula [a, 6, 0] is used. When there is only one irregular singularity 
the formula is shortened to [a, b, !«]* where s is the species. 

2 K 
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first category alone ; each individual coalescence of two singular points 
diminishes the number of irreducible constants by one and only one provided 
that at least three singularities remain. When, however, the number of 
distinct singularities is reduced to two (0 and oo ), a transformation z' =Cz, 
where C is a constant properly chosen, can be applied which reduces one of 
the constants in the third category to a predetermined numerical value. If 
now further coalescence takes place, and but one singularity (at oo ) remains, 
a hnear transformation can be applied which again diminishes the number 
of constants in the third categoiy by unity. Hence the equation [p, 0, 0] 
and all others derived from it by coalescence have at most 2p— 6 and at 
least p — 5 irreducible constants. 

20*221. The Number of Distinct Types of Equation which can be derived 
from the Equation [p, O, O].— it may easily be verified that the number of distinct 
types of equation, having only regular singularities, which can be derived from the 
equation [p, 0, 0] is Jp or i(p — 1) according as p is even or odd. Any such equation 
is in fact of type [p— 2r, r, 0]. 

Similarly the number of types of equation possessing one irregular singularity 
of the first species is Jp — 1 or i(p — 1) according as p is even or odd. More generally 
the total number of types of equation having one irregular singular point of any 
possible species is 

(ip-l)-f(ip-l)+(ip-2)-f(4p-2)-f . . . +2-h2-f]+l-4p(p-2) 

when p is even, or 

4(p-l)+4{p~3)+i(P“3) -f . . . +2+2-f-l-hl-i(p-l)* 
when p is odd. The typical equations having two or more irregular singularities 
may be enumerated in the same way. 

If each regular singularity is counted once or twice according as the exponent- 
difference is J or arbitrary, and each irregular singularity of the rth species is coimted 
r-l“2 times, the sum of the numbers thus obtained will be p. Conversely the 
number JV of distinct types of equations which may be derived from the equation 
[p, 0, 0] is the same as the number of partitions of the integer p into any number 
of integral parts each less than p. The results are summarised, for particular 
values of p, in the following table in which iV^ denotes the number of distinct types 
of equation with r irregular singularities and N the total number theoretically 
possible. The equation [p, 0, 0] itself is not included. 



4 

. £> ! 

6 

7 

f 

1 8 

9 

1 10 

! 1 

11 

12 

N, 

2 

1 

2 

8 

8 

4 

4 

1 5 

5 

6 
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2 

4 

6 

9 

12 

16 
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80 

JV, 
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1 

2 

5 

8 

14 ! 

20 

80 

Nt 

— 

1 

— 

— 

— 

1 

2 1 


9 


— 

__ 

— i 

— 

— 

— 

— ! 

i 

1 

N 

4 

6 ' 

10 

14 

21 

29 

41 

1 55 

76 


20*8. Equations derived from the Equation with four Elementary Singu- 
larities. — The equations which have two or three elementary, and no 
other singularities are trivial ; the present section deals with the equation 
having four elementary singularities and its coalescent cases. 

Let the four elementary singularities be z=ai, a 2 > ^ 5 since the sum 

of the eight exponents is 2, the exponents relative to each singularity can be 
chosen to be 0 and J. Ai is then zero and the standard form of [4, 0, 0] can 
therefore be taken as 

+ + .i_.+ 11^+^ 4) . 

dz^ iz—ai z—a2, z-^a^Jdz (z—ai){z—a^)(z—a^) 
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There are two irreducible constants, namely — — — and The equation is 

a particular case of the Lam4 equation and is of no importance in itself. 

Now let the singular point 21=03 coalesce with the singular point at 
infinity, and let 

lim 

If the points Oj and 02 are transferred to —1 and +1 respectively, the 
equation becomes [2, 1, 0] : 


I. 


d^w 


i + 




+ 


J )dw 


w?=0, 


^(z+i ' z-l}dz z^-l' 
and contains one irreducible constant, n. It is the equation of the Gegenbauer 
function * C„o(2:). 

If 03-^ 00 and also 02 Oj — > 0, and is as before, the equation becomes 

[0, 2, Oj : 

d^w , 1 ^ 
dz^ ^ z dz % 

with one irreducible constant, n. Multiplication of the dependent variable 
by z"^ reduces the equation to its standard form : 

d!^w , 1 * 


II. 




-2ndte_^^ 
z dz~^ ^ 


tt)=0. 


The equation [1, 0, 1] is obtained by the coalescence of and with 00 , 
producing at infinity an irregular singularity of the first species. Let ai 0, 
Since Aq is arbitrary, it may be so chosen that 

lim A^la2(i^==—ni^f 

where m is finite. This gives rise to the equation : 

d^w ^ J dw tn'^ 
dz^ ' z dz z 

The constant vi^ is not irreducible ; if the independent variable is multiplied 
by the equation reduces to its standard form : 

III. 

dz^ z dz z 

Finally let 

a 2 cii ^ 

and let 

lim AQlaiazOz^m^, 

then the equation has an irregular singularity of the second species at 
infinity and is 

The constant is removable, and therefore the standard form of [0, 0, 0,*1] 
or [0, 0, I2] is 

TXT r. 

IV. -«’=«• 

Thus there can be derived from [4, 0, 0] the four types : 

I. [2, 1, 0] with one irreducible constant, 

II. [0, 2, 0] „ one „ „ 

III. [1, 0, 1] „ no „ „ 

IV. [0, 0, 0, 1]„ no „ „ 

It may be noted that the quadratic transformation changes III. into IV. in 
accordance with § 20*21 . 

* Whittaker and Watson, Modem Analyeie, } 16 * 8 . 
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20*81. E^oatioiis derived from the Eqoatioii with Five Elementary Singn* 
larities. — The standard form of [5, 0, 0] is 

r«l 

and contains four irreducible constants. 

Let ^4 0 and let 

lim Aila^ = in(n+l), 

Then the equation which arises is [8, 1,0]: 

I. ^ + -i- + J . - - „,=o, 

d^z ' (z—tti ' z-~a2 z—a^ Sdz ^{z-—ai){z-—a2){z—a^) 


and has three irreducible constants, h and n. It is the Lam^ equation 

Og — 

in its algebraic form.* 

Now in I. let ^ then equation [1, 2, 0] arises in the form : 


11. 


1 \dw j-l)z 

dz^ \z z—l Jdz 4iz(z—l)^ ’ 


and contains two irreducible constants. 

It is transformed by the quadratic substitution z==x^ into the Associated 
Legendre equation : 


Ila. 


(1 


^ dx^ 


-2x^£+{n{n+l}-~ 


\ 




Equation Ila. has the formula [0, 8, 0] but is particularised in that the exponents 
at 2 = —I are the same as those at 2 = 4-1* It has only two irreducible constants 
whereas the general equation of type [0, 3, 0] has three (Equation III. of the following 
section). 


The first of the two possible equations having the point at infinity as an 
irregular singularity of the first species is obtained by the process : 


fll —> 0, fl2“^l» <24 X , 

lim ^/a 3 a 4 ==Ja, lim 
Thus the typical equation [2, 0, 1] is : 


III. 


'^lz'^Z-1 3 dz 


a+k^z 
42 ( 2 — -1) 


r£)=0, 


and contains two irreducible constants. By means of the transcendental 
substitution 2 — cos^a: it is transformed into the Mathieu equation 


Ilia. 


d^w 

dx)^ 


-\-{a+k^ cos^x)w—0. 


Now let 


^2 0, 

lim 


then there arises the equation 


a8"^«4 ^ f 

lim Aija^a^—^k^, 


d^w . Idw n^-\-k^z 
dz^ zdz 422 


* Whittaker and Watson, Modem Analysis^ § 23*4, 
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The constant k is removable by multiplying the independent variable by 
; thus the typical equation [0, 1, 1] is 

-n* 


IV. 


d^w , 1 dw 
dz'^ z dz 






and involves one irreducible constant. The quadratic transformation 
reduces it to the Bessel equation : 


rva. 


^d^w . dw . . ^ .. 


The Bessel equation is a particular case of [0, 1, 0, 1], the general case of which 
involves two arbitrary constants (Equation VIII. of the following section). 

An irregular singularity at infinity of the second species is obtained by the 
operations 

^2 QO , Oj 0. 

The equation 1 1, 0, 0, 1] or [1, 0, Ig] thus generated reduces to 


V, 


d'^w . , do? , . , . , 


and contains one irreducible constant. Under the transformation 
this equation becomes the Weber equation : 

d^w 

Va. +(n 4 -i— ia! 2 )Ki= 0 , 

which has the formula [0, 0, I4] (Equation X. of the following section). 

Lastly, if aj a2 a4 00 , the equation [0, 0, I3] arises, which 

may be reduced to the standard form : 

VI. 

and contains no irreducible constant. 

Equation VI. is transformed by the substitutions 

into a particular case of the Bessel equation, namely 

Thus the six types of equation which can be derived, by coalescence of 
singularities, from the equation [ 5 , 0 , 0 ] are as follows : 


I. 

II. 

III. 

IV. 
V. 

VI. 


8, 1, 0] with three irreducible constants 

1, 2, 0] ,, two ,, ,, 

2, 0, 1] „ two 

b, 1, 1] „ one 

b, 12] ,, one ,, ,, 

.bj b, I3] ,, no ,, ,, 


20*82. Equations derived from the Equation with six Elementary Singu- 
larities. — It is convenient to take [6, b, 0] in its most general form : 

5 1 r 6 


d%? 

dz^ 


+ 


li* 


i- 


-2ar)dw 
-Oy 3 dz 


r»l 

■4j=( 2“»-) — 2 2 “v+i- 


where 
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There are six irreducible constants, namely Aq, Ai, A^ and the anharmonic 
ratios of three tetrads of the numbers Ci, 

Let 05 oo and let 

lim Ao/a^ = — JCo, lim AJa^ = — iUj, lim ; 

also let ai=a 2 ==a 3 — a 4 = 0 . Then the equation which arises is [4, 1 , 0 ]: 


_i_ (Co +2CiZ—n(n+l)z^ 

dz^'^[Zz-^\dz~^\ \ 

^ 4 U(z-ar) 


|«;= 0 . 


This equation is a generalised form of the Lam 4 equation ; it htis four ele- 
mentaiy singularities and a regular singularity at infinity with exponent- 
difference n-fj, and involves five irreducible constants. 

The next equation [ 2 , 2 , 0 ] is obtained from I. by the operations 

tti 0 , ^2 ^ I 

and is of the form : 

II ^ + S i + -L. . __L I ^ 4- ^o+ 2 Ci?-n(^l)z* 

dz^^(z^z-a^z-l)dz ' 42(2-a)2(z-l) ’ 

with four irreducible constants a, Cq, Ci, n. 

Let a=k~^ and make the transformation 2==sn2(a:, k), then with a little 
memipulation the equation may be brought into the form : * 

Equation [ 0 , 8 , 0 ] is most conveniently obtained directly from [ 6 , 0 , 0 ], 
Let ^ 00 > aiid let Cq, Cj, and n be as above. The 

four exponents aj, a2, 03, a4 may be assigned in any arbitrary manner ; there 
remain three irreducible constants, let them be a, p, y defined as follows : 

l-~y= 2 (ai+a 2 ), 

0 =ai(ai + J) +a2(®2 +i) +i^o» 

y =2(03 +04), 

0 =03(03 +^) +04(04 +^) + J{^o +2C1 — n(n +1)}, 
o^ = —J(Co+Ci). 

The equation then reduces to the ordinary hypergeometric equation : 

III. z(,l-z)~+{y-{a+p+l)z}~-apw=^ 0 . 

The equation [ 8 , 0 , 1 ] is obtained by the operations 

>0, (i 2 '^CL, a 3 ->l, u^'-^ai^'^QO , 

lim Aola^a^ =iCo, lim -^1/04^ lini A2la4,a^ —JCg. 

Let 

Oj =02 —CL^ = 0 , 

and the equation becomes : 

■v- SS+S-* + — + ». 

dz^ iz z—a z—l)dz 42(2— a)(2— 1 ) 
with four irreducible constants. If a=k~^ and 2 =sn 2 (a?, /c) the equation 
becomes 

—h^{Co +2C1 sn 2 X +2C2 sn^ x)w = 0 . 

This equation is thus an extension of the Lam 4 equation. 

♦ Heimite, J. /ftr 89 (1880), p. 9 [CEuvres, 4, p. 8] ; Darboux, C. H. Aead, Sc, 

Paris, 94 (1882), p. 1645. 
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The equation [ 1 , 1 , 1 ] is a confluent case of IV. It is, however, more 
convenient to derive it ftom [ 6 , 0 , 0 ] as follows. Let and let Cq, 

Cl and C 2 be as above. Let ai -»0 with ai =0 and let a 2 ->a 3 -^l, forming 
a regular singularity with exponents 0 and r. The conditions for this are 

r=2(a2+a8), 

0 =a2(a2+i) +€13(03 -f-^) -|“J(Co+2Ci -f-2C2)* 


The equation then assumes the form : 


V. 


„,=o, 

dz^ 'Iz^z—iy dz 4z(z—l) 


where a=Co, — — 2 C 2 ; it has three irreducible constants. The substitution 
z~cos'^ X transforms it into the Associated Mathieu equation : * 


Va. +(1 — 2 r) cot x ^ +(o cos^ x)w — 0 . 

The equation [ 0 , 0 , 2 ] having two irregular singularities of the first 
species, the one at the origin and the other at infinity, arises as follows. 
Let a 4 ~>a 5 -> 00 and let Cq, Cj and be as before. Let with 

ai==J, 02 — 0 , 03 = 0 . Then the equation becomes : 


^*5" +{Co+2C,*+2C22*}a.=0. 


There are only two irreducible constants ; if the independent variable is 
multiplied by an appropriate constant, the equation can be reduced to its 
standard form : 


VI. 


„ d^w 

22„ . „ 

dz^ 


+ 2 -^ —i{a+ik^+ik^z+z~^)}w=-0. 


The transcendental substitution now transforms it into the Mathieu 

equation : 

d^zv 

Two equations for which the point at infinity is an irregular singularity 
of the second species are obtainable. In the first place, let a 3 ->a 4 -»a 5 -^QO 
and let 


lim Ao/a^a^a^^ —iCQy lim Aila^a^a^ = —iCi, lim A^!a^a^a^^—\C 2 - 
Let ai-> 0 , a 2 ->l with ai=o 2 = 0 . There arises the equation [ 2 , 0 , I 2 ] : 


VII. 


dhs) 

d^ 




dz ^ 42 ( 2 — 1 ) 


= 0 , 


which contains three irreducible constants. The transformation 2 ==cos 2 x 
followed by a modification of the constants brings the equation into the 
form : f 

d^w 

Vila. 2 ^ +{a~(n+l)^ cos 2x+il^ cos 4aj}aj=0. 


Secondly, let a 3 ->a 4 --»a 5 ->« as in the previous case, and let ai->a 2->0 
with ai=a 2 =i. If Cq — — i— 4m2 the exponents relative to 2=0 are J— w 


* Inoe, Proe. Edin, Math, Soc, 41 U92S), p. 94. 

t This equation was first obtained by Whittaker, Proc, Edin. Math. Soc. 88 (1914), 
p. 22, confluence fiom [2, 2, 01. It was investigated in detail by Inoe, Proc. London 
Math. She. (2), 28 (1924), p. 56 : %bid. (2), 25 (1926), p. 58 ; for its physi<^ significance 
see Inoe, Ptic. Roy. Soc. Edin. 45 (1925), p. 106. 
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and J+r/i. No loss of generality is involved in taking Ci ^ 
The equation is now reduced to its standard form : 




VIII. 


d^w 

^2 


+ 






«;=:0, 


and involves two irreducible constants. It is the equation of the confluent 
hypergeometric functions * ITj ,^(2). 

Let a2~>a3->a4->a5->oo and let with aj —0. If 

lim -4 o/« 2^«4^6 = J^O> -^2/a2«S«4<^5=i^2» 

the equation becomes [1, 0, I3] : 

d^w , I , Co+2Ci2;+2C22^^ 
dz^ 22 dz 


IX. 


42 


w=0. 


The 


The equation has only two irreducible constants, Cq^/Cj and Cq^/C^* 
quadratic transformation 2=a;2 brings it into the form : 

IXa. ^ +{Co +2Cia;2 + 2 C^*}w =0, 

which is a particular case of [0, 0, 1®]. 

Finally, let all the elementary singularities coalesce in the point at infinity, 
then the equation [0, 0, I4] which arises can easily be reduced to the Weber 
equation : 

X. ^2 +(«+!- i*‘“)a>=0. 


It involves one irreducible constant. 

Thus the ten distinct equations which arise out of the equation [6, 0, 0] 
by coalescence of its singularities are : f 


I. 

[4, 1, 0] 

with five irreducible constants, 

II. 

2, 2, 0] 

>> 

four 

>> 

»> ) 

III. 

0, 8, 0] 

»» 

three 

,, 

>> » 

IV. 

[8, 0, 1] 

>> 

four 

>» 

yy * 

V. 

[1. 1. 1] 
0, 0, 2] 

>> 

three 

>» 

yy f 

VI. 

>> 

two 

»> 

yy 9 

VII. 

2, 0, 1*] 

j j 

three 

» » 

yy y 

VIII. 

0, 1, I2] 


two 

jy 

yy 9 

IX. 

X 0 , I3] 

>> 

two 

yy 

yy 9 

X. 

[0, 0, I4] 

ff 

one 


yy • 


20’4. Constants-in-£xcess. — It may be noted that in the set of equations 
derived from [6, 0, 0] the number of irreducible constants is equal to the 
number of singularities ; in the set derived from [5, 0, 0] the number of 
singularities exceeds the number of irreducible constants by unity. In 
general the number of irreducible constants in an equation derived from 
[p, 0, 0] exceeds the number of singularities by p—6. It is interesting to 
inquire how these constants are to be accounted for. 

The typical equation [p, 0, 0] involves altogether 2p-~6 irreducible con- 
stants, of which p— 8 are accounted for by the arbitrary position of p— 8 
singularities, and pS remain unspecified. Similarly in the equation 
[p, g, 0] there arep+q—S arbitrary constants which are not accounted for by 
the positions of the singular points or by the arbitrary exponent-differences 
relative to the q regular singularities. These constants are termed the 
constants-in-excess* 

* Whittaker, BuU. Am. Math. Sac. 10 (1008), p. 125 ; Whittaker and Watson, Modem 
AnatysiSf Chap. XVI. It is essentially equivalent to the Hamburger equation, 1 17*02. 

t The types I., IV„ V. and IX. have not yet been investigated in detail. 
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Now consider the class of equations which have one irregular singularity 
of the first species. Any such equation [p, q, 1] may be regarded as generated 
from [p-fl, ^+1, 0] by coalescence of an elementary with a regular singularity. 
In this process one constant is lost, but it is not a constant-in-excess. There- 
fore [p, q, 1] has the same number of constants-in-excess as [p+l» ^f+I> 
namely p-\~q—l. Similarly by considering [p, q, I 2 ] to be derived from 
[p, ^+2, 0] by the coalescence of two regular singularities it may be proved 
that the number of constants-in-excess in [p, q, Ig] is p-f^— 1. In general 
the equation [p, q, Ij has 2p+3g4-5— 3 irreducible constants, of which 
p+q~2 are accounted for by the arbitrary positions of that number of 
singularities, q are accounted for by the exponent differences relative to the 
q regular singularities, and s by the constants in the determining factor 
relative to the irregular singularity. There remain p-f-^^— 1 constants-in- 
excess. 

The constants-in-excess are involved in the group of the equation ; by a 
proper choice of these constants the group may be simplified. An example 
is furnished by the Mathieu equation (§ 20*31, Ilia.), in which the constant k 
occurs in the determining factor relative to the irregular singularity at infinity,* 
and the constant a is the constant-in-excess. 


20*5. Sequences of Equations with Regular Singularities. — The equations 
of formulic 

[3,1,0], [4,1,0], . . [p, 1, 0], . . . 

form an important sequence. The first is the Larne equation 

d^w , ( i-' i }dw n{n+l)z-\-h ^ 

^2 ' ^ 2 — o-) dz ^ , 

4 11(2-0,) 


-zv—0. 


Only one of the constants o, is reducible ; there is therefore no loss in 
generality in supposing that the singularities are so disposed that 

Let z be transformed by the substitution 

I* {(t—aiXt—azXi—Osjj-idt, 

SO that 2 = ^ (ic), and the equation becomes 
d^tv 




-{/j -fn(n -h 1 ) f (a?)) =0. 


The generalised Lame equation is 


d^w ^ V ^ \dw ^ Aq-{-AiZ-{- . . . -{-Ap—2zP ^ 

X^^^Z-OrSdz \ 


with p— 2 constants-in-excess, namely Aq, Aj, . . Ap^^- Under the 

transformation 

the equation becomes 
d^w 

^2 +i-^+^i2+ • • • +Ap-iZP-^w=0. 

* Ince, Proc» Roy. Soc. Edin. 46 (1926), p. 886. 
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Another important set of Fuchsian equations is the set having p singu- 
Jarities. The distinct types are 

[p, 0, 0], [p-1, 1, 0], . . [0,p,0l 

and each equation has p~S constants in excess. The equations p =3 are 
equations of the Riemann P-function ; the equations p= 4 « are the Lame 
equation, and the associated equations derived from the Lam 4 equation by 
generalising its elementary singularities. The equations forp= 5 , 6, 7 , . . . 
have not yet been studied. 


20'61. Sequences of Equations with one Irregular Singularity. — The Weber 
equation [0, 0, 

d^w 

may be regarded as a particular case of [0, 0, Ip] : 

+{-^0+^22^^+ • • • 

which has p — -3 irreducible constants. 

It was seen that the equation [1, 0, lo] (§ 20 - 81 , V.) is transformed by the 
quadratic substitution into [0, 0, 14J. Now the more general equation [1, 0, 1^] 
is 

d^w , , dw 


dz^ 




with r— 1 irreducible constants. It is transformed by the substitution z=x^ 
into 

d^vt) 

and now has the formula [0, 0, l2r]- But it is not the typical equation of that 
formula since it contains only r— 1 instead of the full number 2r— 8 of 
irreducible constants. The sequence of equations [1, 0, l^j can therefore be 
ignored ; they are effectively included in the sequence [0, 0, Ipj. 

The equation [0, 1, 1^] is transformed by the quadratic suDstitution into 
Bessel’s equation which is a particular case of [0, 1, I2], the confluent hyper- 
geometric equation. Similarly, the more general equation [0, 1, 1^] : 

. . . +AiZ-n^)w=0 

withp irreducible constants, is transformed by the substitution z^x^ into 


x^ 


d^w . dw 
dx^ 


+x ^ . . . 4-A[ia?2-n2)«)=0, 


which is a particular case of [0, 1, l2p]. 


20*52. Equations with Periodic Coefficients. — Just as the equation [2, 0, l^] 
is transforaied by the substitution z=cos*^x into the Mathieu equation, so 
also is the more general equation [2, 0, Ip] : 

4.^ i 4. JL A+^iZ+ • • • 

dz^ ^Iz Z~i) ^ 42( z -1) ’ 

with P+1 irreducible constants, transformed into 

d^w 

^ +{^0+^1^ cos2ir+ . . . +.^4p cos^^'ajItc^—O, 
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which may be written in the form 

+{ 00 +2® 1 cos 2^+ . . . 4-2@p cos 2px}w=^0, 

and is virtually the equation of G. W. Hill in the Lunar Theory. When 
p^l it reduces to the Mathieu equation, when pr-z2 to Equation Vila, 
of § 20*32 : no particular properties of equations for which p>2 are known. 

If the two elementary singularities z^O and z~l of |2, 0, 1^] are caused 
to coalesce in the origin, the equation becomes [0, 1, 1^]. 

The Lam^ equation may be generalised in a somewhat similar manner 
by replacing the regular singular point at infinity by an irregular singularity 
of species p -~l. The equation [3, 0, lp_i] is 

^ Ao+AiZ+ . . . 

dz^ '\z—ai z—a^ z—ap dz'i 4(3— ai)(2— a 2 )( 2 — «;j) ^ ’ 

with p+2 irreducible constants. If ai~0, a 2 — k~^, the substitution 

z^sn^(x, k) brings the equation into the form 

—k^AQ+Aisn^x-\- . . . -f--4pSn2Pa:)!X)=0. 

By means of the operations 

[8, 0, lp--i] becomes [2, 0, 1^] and the generalised Lame equation degenerates 
into the Hill equation. 


20*6. Asymptotic Behaviour of Solutions at an Irregular Singularity.- 

Since any equation which has an irregular singular point at infinity of odd 
species can be converted by the quadratic transformation into an equation 
with a singularity of even species, it will be sufficient to consider the latter 
type. The equation |0, 0, l 2 p| may be written 


where m+0, 
form 


If a normal solution exists, the determining factor is of the 



a, v~i 
P-i 


+ . . 




and therefore the equation is of rank p. The same is true even when other 
singularities are present. 


Miscellaneous Examples. 

1. Find conditions sufficient to ensure that [2, 0, Ig] should possess a normal solution. 
I'Lvamine the possibility of two normal solutions. Express the results in terms of Equation 
Vila. (§ 20*32). 

2. Illustrate in tabular form the statement that equation [2, 0, Ig] bear the same 
relation to [2, 0, Ij] as [0, 1, Ig] beai-s to [0, 1, Id. 

3. Write down the formulae of the 14 typical equations which can be derived from 

[7, 0, 0]. 



CHAPTER XXI 

OSCILLATION THEOREMS IN THE COMPLEX DOMAIN 


21T. Statement of the Problem. — In Chapters X. and XI. a series of theorems 
was developed, whose aim was to specify the number and the distribution of 
the real zeros of functions of the Sturm-Liouville type. The complex zeros 
of such particular functions as the hypergeometric function, Bessel functions 
and Legendre functions | have been investigated by modern writers, but 
until quite recently no general theorems covering the whole field of Sturm- 
Lionville functions were known. This gap was filled up by Hille,J who, 
in turn, applied his results to such well-known functions as those of Legendre § 
and Mathieu. || Hille’s methods will be expounded in the present chapter, 
and illustrated by the special example of the equation 


d^w 

^2 



whose solutions may be expressed in terms of Bessel functions of the first 
order. 

The method depends upon the study of certain integral equalities, known 
as the Green's transforms, which are derived from the differential equation 
of the problem. The behaviour of the zeros of a particular solution of the 
equation is reflected in the behaviour of the corresponding Green’s transform. 
It will be found that there exist certain regions of the plane of the complex 
independent variable, known as zero-free regions, throughout which the 
particular solution does not vanish. In the more important cases, the zero- 
free regions will be found to extend over the greater part of the plane, 
thus confining the zeros of the solution to a comparatively small region. 


21* * * § 2. The Green’s Transform.— In the self-adjoint linear differential 
equation of the second order, 

(A) 

it wrill be supposed that K(z) and G{z) are analytic in a domain D throughout 
which K(z) does not vanish. If 

IT/ 

Wi=W, W2 =^K{z)-^, 


* See especially HurwiU, Math. Ann. 83 (1889), p. 246. 

t Hille, Arkiv fdr Mat. 18 (1918), No. 17. 

t Arkiv for Mat. 16 (1921), No. 17 ; BuU. Am. Math. Soc. 28 (1922), pp. 201. 462 ; 
Trans. Am. Math. Soc. 28 (1922), p. 850. 

§ Arktvfdr Mat. 17 (1922), No. 22. 

j| Proc. London Math. Soc. (2), 23 (1924), p. 185. 
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the single equation (A) is replaced by the pair of simultaneous equations of 
the first order 




The first equation of this system is also true if each term is replaced by its 
conjugate, thus 


It follows that 


dnvi ^W2dzlK(z). 

w^dwi -{-Widw2, ^w^W2,d^lK(z) ~WiWiG(z)dz^ 


and, on integrating between limits Zi and Z 2 , and assuming that every point 
on the path of integration lies in D, 



I |*G(z)<fe=0. 


This equation is known as the Green's transform of the given equation ; it 
plays a part in the investigation of the complex zeros analogous to that 
played by the original Green’s formula in the case of the real variable. 

Let 

dzlK{z) =dK, — dKj -|-^dK2, 

G(z)dz==dB-=(mi,+ida2. 

Ki, K 2 , Gi, G 2 being real, then the Green’s transform becomes 


(C) — J * I “’2 1 ^ ‘ I a>i 1 2dO =0, 

and when the real and imaginary parts are separated, 


(E) 


Era)ii02 I"* - r* I w^l'^dS.r + r I a>i |2dGi -0, 

L J J 

ifSiiOa] ' + f’|a)2|2dK2+f'|wi|2dG2=o. 

-*Zl j Zi j 


21*21. Invariance of the Green’s Transform. — Let Z be a new independent 
variable, defined by the relation 


dz=.f(Z)dZ, 

where /(Z) is any analytic function. In the new variable, the system (21*2, B) 
becomes 


where 

If 


dwi ^WodZmZ), dwz = ~g{Z)widZ, 
k(Z)=K(z)lf(Z), g(Z)==G(z)f{Z). 
dZlk(Z)=dU., g(Z)dZ=d<^ 


then the Green’s transform becomes 


—j‘ 1 Wz + J* 1 1»1 1 =0, 

as (C) above, and therefore the Green's transform is invariant under a trans- 
formation of the independent variable. 
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Three special cases of the transformation deserve special mention. 

(i) Let Z—K{z) and write J{Z)=G(z)K(z), 

then the differential equation and the Green’s transform become respectively 

g +^(Z)«-=o, 

I |2dZ+ I |2J(Z)dZ=0. 

(ii) Let Z~0(z) and write H(Z) ==G{z)K{z), then 

(iii) To obtain a symmetrical form, let 


then 


dZ=vj^(*) jdz, S(Z)^V{Gm(z)}, 


d 

dZ^ 


\s{Z)^\+S{Z)w= 0 , 


WIW 2 




21*3. Selection of an appropriate Path of Integration. — The path of 
integration (zi, Z 2 ) has not yet been specified ; by choosing the path to be 
such that one or other of the conditions 

dlSi-y = 0 , = 0 , 

dGi =0, dG(2 =0 

is satisfied, the formulae (21*2, E), derived from the Green’s transform, may 
be simplified. 

The curves Ki —const., K 2 =const. are mutually-orthogonal families of 
curves in the 2 -plane, and will be known as the K-net. In the particular 
case K^lj the K-net consists of the network of straight lines parallel to 
the a?- and f/-axes. Similarly the curves Gi— const., G 2 =const. constitute 
a pair of mutually-orthogonal families, known as the G-net. 

Now consider the G-net,* and write 

<?(2)=5l(2)+*g2(2). 

where and gg are real. Let /I be a region of the z-plane for which G{z) is 
meromorphic, and let a be an interior point of J for which G(a)4=0. Through 
a there passes one and only one curve of each family Gi —const., G 2 —const. 
The slopes of these two curves at a are respectively 

gi{a)lg2{o.), -g2{a)lgi{a). 

Thus the curves of the family Gi=const. have tangents parallel to the 
a;-axis at points where they meet the curve g^{z)=0y and tangents parallel 
to the i/-axis at points where they meet the curve 52 ( 2 )— fi- The reverse is 
true in the case of the family G 2 =const. 

♦ Since the K-net becomes trivial in the most important case, namely K~l, it is 
advantageous to concentrate on the G-net. The corresponding results for the K-net 
will be stated at the end of the section. 
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The only exceptional points of A are zeros and poles of G{z), In the first 
place let z=a be a zero of multiplicity k. Then, if 

G{z) =at{z —a)* +0{(z — a)* + 1}, 

r G(z)dz = (2 -a)*+ 1 +0{(2 -a)*+ 2}. 

J a /C-j-l 

Write 

z~a 

then, separating real and imaginary parts, 

0 i( 2 )-Gi(a)=E|*(?( 2 )(fa=^-^^rk+i cos {(fc+l)«+^}+ 0 (»*+ 2 ), 

Qz{z)-Qi(a)=ir G{z)dz= r^+i sin {(A:+l)^+^}+0(r‘+*). 

J a /C-j-l 

Thus through the point z=a there pass /(C-f-l curves of each of the families 
Gi=const., 62 =const. The curves of the two families alternate with one 
another and consecutive tangents intersect at the constant angle 7r/(k-l-l), 

In the second place, let 2 = a be a pole of order k, where /i>l. If 

G(z) ~aj^(z —a)~^ +0{(2; —a)^ *■ *}, 

and if it is assumed that the term in {z—a)~^ is absent from the expansion of 
G{z), then 

|"G(2)<i2=y+i8-^“*^(2-a)i-*+0{(2-a)2-»}, 


where y-\~l8 is the complex constant of integration. It follows that 
Qi(z)^Rl G(z)dz"y — cos 


Q 2 (z)^lj G(z)dz=8-i- sin {(k—l)0—(^}+O(r^-^). 

Since, under the assumption made, Gj and G 2 involve no logarithmic 
terms, every curve of either family which has points in the neighbourhood 
of z—a actually passes through z—a. The curves in question which belong 
to the Gi-family are tangent to the lines 

arg ( 2 ;-a)=:{<^+(v+J) 7 r}/(A;-l) 
and those of the G 2 -family are tangent to the lines 
arg (z~-a)={(^+y7r}/(k—l), 

where, in each case, y=0, 1 , 2 , . . ., k—2. 

Lastly, consider the case in which 2=0 is a simple pole of G(z), and let 

G(z) —ai(z—a)~^ +0( 1 ) . 

Then 

J* G(z)dz ==y +ai log (z —a) -f- 0(z —a), 

and, if ai=--a+i/3, 

Qi(z)=rI G(z)dz—y-j-a log r~-/30-i-O(r), 

G 2 i^) j" G(z)ciz =8 T t 

When a=tO, the point 2 =a is a spiral point for the curves of both families ; 
when a4=0, j 8 = 0 , the curves of the Gi-family near z==a are approximately 
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circular ovals enclosing this point, and those of the G 2 “family have the point 
z =a for a point of ramification of infinite order. When a — 0, ^ =j=^» reverse 
is true. 

The corresponding results in the case of the K-net are as follows. When 
2 =a is a pole of i5L(2), the K-net behaves at the point a as the G-net behaved 
when z=a was a zero of G{z). Similarly the behaviour of the K-net when 
is a zero of K(z) of order greater than unity, or of order unity, is similar 
to that of the G-net when z—a is a pole, of the same order, of G{z), 

21*31. Special Case : G(z) a Polynomial. — The case in which G{z) is a 
polynomial of degree n is of prime importance ; let 

G{z)~AQ{z—aiyi(z~-a2,Y^ . . . {z -~a^Ym (^1+1^2+ - • • ■^)> 

then the following deductions may be made from the theory of the preceding 
section. Any general curve of either of the G-families which does not pass 
through any of the points aj, has no multiple points in the 

z-plane. On the other hand one curve of each family has a multiple point 
of order vj^+1 at and therefore there are at most m singular curves of each 
family. 

Every curve intersects the line at infinity in n+1 distinct points, but 
these intersections are the same for all curves of the same family. The 
asymptotes of all the curves are real and distinct and intersect in one point, 
namely the point 

n 

If arg Ao=<f>Qj the asymptotic directions of the G^-curves are 

(A:+|)7r — ^0 
n+r 

and those of the G 2 -curves are 

'n+l ’ 

where A:==0, 1, . . w. The asymptotes of each family therefore make 
equal angles with one another, and bisect the angles between the asymptotes 
of the other family. 

Gi(z) and G 2 (z) are functions harmonic throughout the finite part of the 
z-plane. Therefore they can have neither maxima nor minima for any 
finite value of z* It follows that a G-curve cannot begin or end at a finite 
point, nor can a G-curve be closed. Thus a path can be drawn from infinity 
to any chosen point in the z-plane without crossing the curve in question. 

21*4 Zero-Free Intervals on the Real Axis. — Let xi and X 2 

two arbitrary points of any interval (a, b) of the real axis throughout which 
J(z) is analytic, then if w is any solution of the equation 

(A) 5 +J(2)«,=0 

and 

w=Wi, xo'=W2, J{z)=gi{z)+ig2{z), 

the formul® deduced firam the Green’s transform become 

(B) -j* 1 102 \zda!+ pgi{x)\ wi \zdx= 0 , 

(C) + Yg 2 {x)\wi\zda!= 0 . 

* Foreyth, Theory of FuncHone, p. 475, IV. 
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It will now be proved that if throughout the interval (a, h) either RJ(2)<0 
or 1/(2) does not change sign, ihen there can he at most one zero of wdwjdz in that 
interval. 

For let there be more zeros than one in the interval, and let Xi and X 2 be 
consecutive zeros. Then, in equation (B), \wiW 2 Y^ is zero, whereas if 
the sum of the remaining two terms is definitely negative. Again in 
the second equation (C), [wizc?2] * is zero, whereas if ^2(^) is of one sign and 

vanishes only at discrete points, the second term is not zero. Thus under 
either hypothesis the supposition that there is more than one zero leads to a 
contradiction, which proves the theorem. As a corollary it follows that two 
necessary conditions for oscillation in an interval of the real axis free from 
singular points are that 

(a) RJ{z)>0, 

(b) lJ(z) changes sign or vanishes identically. 

The above theorem will require modification if any singular point occurs 
within or at an end-point of the interval (a, b). To take a particular instance, 
let z=a be a regular singular point of (A) with exponents Aj and Ag (A1+A2— 1). 
Assume also that R(Ai)>i and let w~wj be the solution corresponding to the 
exponent Aj. Then since z~a is at most a pole of order 2 for J(z), the 
integrals in (B) and (C) are finite provided that no singular point other than 
z=a occurs in (a, b). If, then, the conditions previously imposed upon 
J{z) hold, and if also WiW 2--^0 as z->a, then W 1 W 2 will not vanish in the 
interval a<ix<h. 


21*41. Zero-Free Regions. — Let Z 1 Z 2 be any rectilinear segment in the 
s-plane along which J(z) is analytic. Write 

z=^zj +re'^, 

then $ is constant along the segment chosen. If tc(2;) is any solution of 
equation (21*4, A), the Green’s transform becomes 


Let 



dw 

dr 




1: 


I w \^J{z)dr~0, 


^ dr 


^i(z) cos 2d- gz{z) sin 2e=P(z, 6), 
giiz) cos 2e+gi{z) sin 2«==Q(2, 6), 

where /i» /2, P and Q are real, and separate the real and imaginary parts of 
the Green’s transform. Then 


/i(r)-/i(0)- I'J ^ jV+ fp{z, 0)1 rp \Ur=0, 

A line of reasoning similar to that followed in the previous section now leads 
to the following theorem. 

There is at most one zero of wdwjdz on the segment Z 1 Z 2 provided that along 
that segment either 

(i) P{z, ^)<0, or (ii) Q(z, 0) does not change sign. 

If, in addition to (i), /i(0)>0, or if, in addition to (ii), /2(0) has the opposite 

2 L 



514 


ORDINARY DIFFERENTIAL EQUATIONS 


aign to that which Q(s, B) has on the segment^ then the product wdwjdz has no zero 
at all on the segmerU, 

This theorem will now be modified in such a way as to lead to a lemma 
which, in its turn, provides an important theorem on the distribution of the 
complex zeros. Consider the pencil of parallel lines {1) 

z==Zo+re^^, 

in which Zq is regarded as a variable parameter. Let T be a simply-connected 
region in the z-plane throughout which J(z) is analytic, and which is such that 
every line of the pencil which cuts the boimdary cuts it in two points. Two 
lines of the pencil each meet the boundary in coincident points ; let these 
points be a and /8. The boundary is thus divided into two distinct arcs, one 
of which will be regarded as the locus of Zq and termed the arc C, Then there 
follows the lemma. 

There is at most one zero of wdwfdz on that part of each line I which lies 
within T, provided that throughout T either 

(i) P{z, ^)<0, or (ii) Q(z, ^)4:0. 

//, in addition to (i), R{wdtc/dr}>0 along C, or if, in addition to (ii) l{wdwldr} 
has along C the opposite sign to that which Q(z, B) has throughout T, then wdwjda 
has no zero in T. 

Now let C be a segment of the real axis, let w(z) be real for all points of C, 
and let B—^rr, Then 

r| w ^ j = ^ I =0, P(z, 0) = -g,{z) = -■R{J{z)). 

This leads to the important theorem which follows. 

If w{z) is a solution which is real on a segment (a, b) of the real axis ; if, 
further, T is a region symmetrically situated with respect to the real axis, and such 
that every line perpendicular to the real axis which cuts the region cuts its 
boundary in two points and meets {a, b) in an interior point ; and if finally 
R{J( 2)}>0 throughout T, then w{z) can have no complex zero or extremum * 
in 2\ 

In the statement of this theorem the words real axis may be replaced by 
imaginary axis and the condition R{J( 2)}>0 by R{J{z)}<0. 

If the equation considered is ar'"-}-a;==0 and w(z) is taken to be sin z, the above 
theorem shows that sin z and cos z have no complex zeros. 

The following theorem and a similar theorem for the imaginary axis may 
be deduced in a similar manner. 

Let the region T be as before, and let w(z) be a solution, real on the segment 
{a, b) and suxh that in {a, b) wdwjdz has a fixed sign ; let l{J(z)} have this sign 
throughout that part of the region T which lies above the real axis, then w{z) can 
have no complex zero or extremum in T, 

21*411, Application. — Consider the differential equation 

dhv w 
dz^ z * 

it has a regular singular point at the origin with exponents 0 and 1, and an irregular 
singularity at infinity. One solution is finite at the origin, and this solution may 
be written as E(z)^iz^Ji(2iz^), where ts the Bessel lection of order 1. This 
solution is real for all real values of z, and has an infinite number of real negative 

* An extremum (point for which a)'( 2 )« 0 ) corresponds in the theory of the complex 
variable to a stationary point in the theory of the re^ variable. 
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zeros.* Any other solution, which is not a mere multiple of E(z), necessarily 
involves log z. Such a solution can be real on a half axis at most ; if it is real 
on the negative half of the real axis, it must oscillate there. A solution which is 
real for positive real values of x can have at most one positive zero or extremum. 
In general, when w is real, 


lim 


xhv'ix) 

w(x) 


and therefore w increases in absolute magnitude without limit, but there is one 
exceptional solution f for which the limiting ratio is —1, and for this solution 
a?-»0 asaj->-j-oo. 

Now consider the distribution of the complex zeros. When R(2)<0, R( — 1/2)>0 
and therefore by the main theorem of the preceding section, no solution which is 
real for negative values of the real variable x can have any complex zeros in the 
half-plane R(2)<0. Moreover, I( — 1/2)>0 when 1(2) >0. Let w(z) be any solution ; 
if it has a positive real zero or extremum let this be otherwise let be any 
positive number. Then, by tlie last theorem of § 21*41, w{z) will have no zero in 
the half-plane R(2)>aJo. In the case of the exceptional solution, there is no zero in 
the half-plane R(2)>0. 


21*42. The Zero-Free Star. — Consider now a pencil of lines radiating out 
from a point z~a at which J(z) is regular but not zero. Write 

z—a-\-re^^y 

(2-a)2J(2)==P(2)+iQ(2). 

The curves 

Q ( 2)==0 

intersect at the point a, where each curve has a double point. The directions 
of the tangents to these curves at the point a are given by 

gi{a) cos g 2 (^) sin 2^=0, cos 2$+gi(a) sin 2^=0 

respectively. 

On the ray through a, of vectorial angle 6, mark the point which is 
arrived at as follows. A moving point starts from a and traverses the ray 
until Q changes sign. If P has been positive or changed sign, then the 
point at which Q changes sign is pQ, If, on the other hand, P has been 
constantly negative, then the moving point continues still further until P 
changes sign, and then that point is p^. 

The process is repeated for all the rays of the pencil, and the aggregate 
of segments ape is termed the star belonging to a. If a singular point of 
J{z) falls within the star, it is excluded by a rectilinear cut drawn in the 
direction away from a. 

In the neighbourhood of the point a the boundary of the cut consists of 
that branch of the curve Q=0 which lies in the region P>0, together with the 
tangent to that branch at 2 =a. (Fig. 18.) 

Now it follows from the first theorem of § 21-41 that if z^a is a zero of 
wdw/dz, then this product does not vanish at any point of the star belonging to a, 
including the non-singular points of its boundary. 


This theorem can be applied to the solution 

w~z^J(2iz^) 


of the equation 


dhi) w 
dz^ z 


* Concerning the zeros of Bessel and allied functions, see Watson, Bessel FtmcUons 
Chap. XV. 

t Cf, Wiman, Arkivfdr Mat. 12 (1917), No. 14. 
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This solution has a simple zero at z— 0. The star corresponding to this point covers 
the whole plane except for the negative half of the real axis. It follows that the 



[The region near z~a which does not belong to the star is shaded.] 

solution in question has no zeros except those which lie upon the negative half of 
the real axis. 


21*43. The Standard Domain. — A zero-free region which in general is 
more extensive than the star will now be obtained. Consider the differential 
system in its more general form 


dwi 

l^~K(zy 


dw^ 

dz 




and let K{z) and G{z) be analytic throughout the whole plane except at a 
number of isolated points. These singular points, together with the zeros of 
K{z) are the singularities of the differential system ; let them be excluded 
from the plane by a number of appropriately-drawn cuts. In the cut-plane 
the functions K and G, which define the two networks of curves of § 21*3, are 
one-valued. 

A standard path will now be defined as a curve issuing from any ordinary 
point of the plane and satisfying the following conditions. 

(i) It does not encounter a cut, except possibly at its end point. 

(ii) It is composed of a finite number of arcs belonging to the two net- 

works. 

(iii) Throughout the path a particular one of the four following pairs of 

inequalities is satisfied, namely 


dGi^O, .Q. dGi^O, . . ^02^0, * ^02^11 

dKi>0; dKi<0; dK2>0 ; dK2<0. 


In order to avoid the possibility of discontinuous tangents it will also be 
supposed that at a point where two different arcs meet, the angular point is 
replaced by a small arc having a continuous tangent. This can always be 
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carried out in such a way that the characteristic pair of inequalities of the 
curve is not violated. 

Now let the point a be such that, if W{z)~wi{z)w 2 (z), then W(a)=^0, If 
b is any other point on a standard path issuing from a, then it follows 
immediately from the equalities 

afwiWz] —f\w2\^dKi+[ I j»i |2dGi-— 0, 

-f f \ w2\-dK2+( I "0, 

L Ja ./ a J a 

that W(z) will have no zero except a on the standard path. 

If the aggregate of standard paths issuing from the point a is called the 
standard domain of a, then follows the theorem. If JV(a)==0, W(z) has no 
zero, other than z —a, in the standard domain of a. 

Similarly there may be constructed the standard paths of all the points 
of a continuous curve C upon which the variation of the sign of K{z)wi(z)w 2 {z) 
is known. The aggregate of these standard paths is known as the standard 
domain of C with respect to the solution considered. 


21*431. Example of a Standard Domain. — in ttie case of the equation 


it is found that 


dhv w ^ 
dz^ z 

K(z)=z, G( 2 )=^ — log z. 


To make G(2) single- valued, the plane is cut along the negative half of the real axis. 

Now, if z—re'^B^ the standard curves are made up of arcs of the networks of 
curves 


(a) 


oj— const., =3 const. ; r= const., 0— const., 

and the four chai’acteristic pairs of inequalities are effectively 

dr>0, dr<0, d0<O, d0>O, 

da;>0; dx<0 x d 2/>0 ; dy<0. 

Let there be a solution such that W{Xq)~0, where Xq is a point on the negative half 
of the real axis. Then standard curves issuing from Xq can be made to cover the 
following regions. 

When (a) is satisfied the region is R(z)>aJo, 1 ^ I >| i- 
There is no region in which (p) is satisfied. 


When (y) is satisfied, the region is I( 2 )> 0 . 

When ((5) is satisfied, the region is l(z)<0. 

Thus the standard domain covers the whole of the plane with the exception of that 
part of the real axis for which R( 2 )<|a;o |, and it follows that no solution of the 
equation considered which has a negative real zero z=Xq has a complex zero or a 
real zero z>| Xq |. 


21*5. Asymptotic Distribution of the Zeros.— The theorems which have 
been developed in the preceding sections have as their aim a more or less 
complete solution of the problem of determining extensive regions of the 
z-plane which are free from zeros of a particular solution of the differential 
equation in question. A complementaiy problem will now be taken up, 
namely to investigate the distribution of the zeros in the neighbourhood of 
an irregular singular point.* 

* Similar problems have been studied in connection with the Painlev^ transcendents 
by Boutroux, Ann. j^c. Norm. (8), 30 (1918), p. 255 ; (8), 81 (1914), p. 99, and in connection 
with the solutions of linear differential equations by Gamier, J. de Math. (8), 2 (1019), 
p. 90. I 
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The differential equation 

is transformed, by the change of independent variable 


into 

(B) 

where 

S{Z)=^{G(z)K{z)}. 
It may also be written in the form 

(C) 

where 




dZ2 


F(Z)=^^{logA(Z)}. 


The change of dependent variable 

W=^{S{Z)}w 

now transforms the equation into 

d^V 

(D) ^4.{l_0(Z)|Pr=O, 

where 

0(Z)-i^^+JF2. 


The new variable Z, regarded as a function of z, is infinitely many-valued. 
It will be assumed that Z may be so determined that 0(Z) is analytic through- 
out an infinite region A of the Z-plane having the following properties : 

(Al) A is simply connected and smooth. 

(A2) Every line parallel to the real axis cuts the boundary F of the 
region (i) in a line segment, or (ii) in a point, or (iii) not at all. 

(As) A lies wholly within a sector 

— TT arg Z<C7r — S, |Z|>jKo>*0. 

A region which satisfies these conditions is said to be of type A. When F 
is cut by every parallel to the real axis the region is said to be of type Aa, 
otherwise it is of type Ab. The conditions A ensure that A contains a strip 
Aq of finite width defined by inequalities such as 

It is also assumed that at every point of A, ^(Z) satisfies the condition 

(B) 

where M and v are positive numbers. 

It follows from the existence- theorems that any solution W{Z) of (D) is 
bounded in the strip Jq. Consider the expression 

/(Z) = IFo(Z)+ p sin {T-Z)0{T) WiT) dT, 
where Wo{Z) is a solution of 
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and the path of integration is parallel to the real axis. It is found that 

r{Z)+J(Z)-i>{Z)W(Z)^0, 

and therefore, if /(Z) is a solution of the integral equation 

(E) f{Z)=Wo(Z)+ 1" sin (T-Z) <P(T)f(T) dT, 

then f{Z) is also a solution of the differential equation (D). In this sense 
(E) may be spoken of as the equivalent integral equation.'*' 


21 *61. Discussion of the Integral Equation. — Before considering the 
integral equation itself, it is necessary to obtain an expression for the upper 
bound of the integral 

(F) /(.i 1*^, 

where /x is real and 


where z is not a negative real number, and the path of integration is parallel 
to the real axis. Let 


then 


z=re^, t=r(v-i-e^^). 


I{re^^ ; 



dv 

\v+e^o\f^ 


Now 


^ri-^J(d; fjL). 


cos 



4 sV sin 2|^)“^^/2 

(T+v)^ ) 


When |^|<7r, the second factor maybe expanded as a series in vl(l-{v)^; 
the resulting series for \ is uniformly convergent for 0<t;<Qo . By 

integrating this series term-by-term, employing the formula 


r 

J 0 


v^dv 


— 1 ) 

r{k+i)r(fjL+k-i) 


it is found that 

AO; /x) = 


r{fi+2k) 

i Sin2 


t'W jfTo A:) 


sin 2* ^0 


and consequently j 

KfgiS . — ^ 

^re , fi) - ‘ 


♦ It is a singular integral equation of the Volterra type. The following discussion 
of the integral equation is due to Hille, Trans. Am. Math. Soc. 26 (1924), p. 241. 

t In particular, I(re^^; 2)== - 
' ^ ' r Bin 0 
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Now it may be proved that,* when O<|0(<7r, 

F{fjL-l, 1 ; i/x+i; sin2 = 1 ; i/x+i; cos2 IB) 

Since each of the two hyper^eometric functions in this equation has a 
positive sum when 0<| ^f<7r, it follows that 






{itx-i)r(ip) 

Now the hypergeometric function in the expression for I{re^ ; ji) increases 
with l^j when 0<j^|<77-, and therefore if (^|<j7r, 

l{re*^; ; /x) 

^2v''nT(ip+i) 

(p-l)r(p 

On the other hand, if i7r<|^|<'7r, 

nre \y\ • 

Now when /x>/x^>>l, the expression 

is bounded, let its upper bound be C. Then finally, 

i?i-F 


(G) 

where, if z==x-\-iy. 


/(2 ; P)<C 




JR = 1 2 : 1 when 0< | arg z | < Jtt, 
R^\y\ when ^-77< | arg z | <7r. 
Now consider the integral equation 


and write 


J¥(Z) = IFo(Z) + sin (T-Z) 0(T) W(T) dT, 


K{Z, r)=sin {T-Z)0{T}. 


It will be shown, by a method of successive approximation, that a solu- 
tion of the integral equation exists. Define the sequence of functions 
Wi(Z), . . W^iZ), . . . where 

W^(Z)^Wo{Z)+j"^K{Z, T)Wo(T)dT, 

and, in general, 

W„(Z)^Wo(Z)+ j”K(Z, T)W„-i{T)dT (n=l. 2, 8 ). 


Then 


W„+,{Z)-W„(Z)= rK(Z, T){W„(T)~W„-,{T)}dT. 

J z 


* The proof follows from the formula (§ 7*281) expressing F{a, ^ ; y ; a?) in terms of 
a + i^-y-M; 1 -a;) and (1 -a?)y““““^F(y~-a, y-j9 ; y-a-^+l ; l-~«)andfirom 
the fiict that JP(a, j3 ; a ; ar)=(l— 
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Let L be the upper bound of [ JVo(Z) | in Jq ; since T—Z is real on the path 
of integration, 

|jr(r,z)|<|^(r)|<l^-,. 

Now let it be supposed that for some value of n 




then 


v*|Z|>'/ {nl}*’ 




MdT 


(n !}i. 

/ CM Y+i 


L 


vllZp/ {(n+1)!}*^ 
that is, the inequality holds for the next value of n. But since 

\W^{Z)-W^(Z)\A f K(Z, T)W^(T)dT\ 


< 


rMLdT 


z\T\ 
CML 


<v»|Z|-” 

the inequality holds for -1, and the proof by induction follows. 

Consequently WJ^Z) converges uniformly in Aq to a limit-function W{Z) 
which is analytic throughout Jo and satisfies the integral equation. More- 
over W(Z) is the only bounded solution of the integral equation, for if a 
second bounded solution existed, the difference D(Z) would satisfy the 
homogeneous integral equation 


D(Z)= ( K{Z, T)D{T)dT. 
J z 


Let Ja be that part of Jq for which R(Z)>a, where a is to be determined, 
then it may be verified that, if fi^ is the upper boimd of | D(Z) | in J^, then 


Thus if a is so chosen that a^^CMjv ^ , this inequality will lead to a contra- 
diction unless which proves that D{Z) must be identically zero. 

The proof holds for any strip of type Jq which J may contain. It 
follows that the integral equation possesses, in that part of J which lies in 
the half-plane R(Z)>0, a unique analytic solution. Now consider the half- 
plane R(Z)<0, and let b be an arbitrarily large positive number. Then a 
positive number Mf, exists such that, in J, 

The only modification necessary to complete the proof in this case is that 
due to the altered form of the inequality (G). It follows that a unique 
solution also exists in that part of J which lies on the negative side of the 
imaginary axis provided that 

R(Z)>~5, lI(Z)|>p. 

Let D be a part of J in which I(Z) is bounded, R(Z) is bounded below, 
and I I(Z) |>p when R(Z)<0. Let A be the upper bound of | W{Z) | in D 
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and let Zi=Xi-\-iyi be a point at which this upper bound is attained, then 
if L is the upper bound of | W^{Z) ( in D, 


where 


A<L-\-AM r 
J 0 


dv 


Zi+V 


ll+J^ 


<L+A 


CM 


Ri — l^il when Xi>0, 

R^ = \y^\ when a7i<0. 

Now if D is so chosen that Ri^'>2CMIv^, then J<2L and 


\W(Z)~Wo(Z)\< 


2CLM 
V^if' ’ 


where jR=| Z j or | F | according as X>0 or A<0. 

It is not difficult to obtain similar equalities which are valid in that part 
of A in which I(Z)>R 2 - For the integral equation 

W+{Z) = Wq+(Z)+ f^K+(Z, T)W+(T)dT, 

in which 

Wo+{Z) =:e^^Wo(Z), K ^ (Z, T) '^)K(Z, T), 

is satisfied by 

JF+(Z)-e^^IF(Z), 

and it may be proved that |IF+(Z)1 is bounded for I(Z)>R 2 ' By 
appropriate choice of the upper bound of | W^{Z) | in the region con- 
sidered may be made less than twice the upper bound L+ of | IFq^ (Z) | in that 
region. It follows that 

where R is as before. An analogous formula may be obtained for that part 
of A for which I(Z)<Ri. 

On account of these inequalities IF(Z) is said to be asym'ptotic to Wq{Z) ; 
in the same way it may be proved that W'(Z) is asymptotic to FF'q(Z). 


21*52. Truncated Solutions. — Now let IFi(Z) be the solution asymptotic 
to Then the integral equation 


V{Z) =1 + l7(T)dr 

is satisfied by U(Z)=e~'^^W 2 (Z). From this integral equation it may be 
shown * that W i(Z) is analytic in the sector 


and that 


— 7r+€< arg Z<27r+€, | z |>p, 


e-^fVj(Z)=l + 


©10 

Z’' ’ 


where | @i(Z) | is bounded in the sector, 
asymptotic to 

e^W^{Z)=^l + 


Similarly, if WziZ) is the solution 
Z” • 


It follows from these formulae that fVi(Z) and IF 2 (Z) have no zeros out- 
side a sufficiently large circle ; they are said to be truncated in A . The 
same is true of the derivatives Wi'(Z) and W 2 {Z), 

Now when the region A is of type Aa, in which case every line parallel 


For a proof valid when ^*=1, see Hille, Proc, London Math, Soc, 28 (1924), § 2'24. 
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to the real axis intersects the boundary, Wi(Z) and W 2 (Z) are the only 
solutions truncated in A. For any other solution may be \yritten in the 
form ' 

W{Z)=C\W,(Z)+C2W2(Z) (C1C2+O), 

and is asymptotic to 

WQ{Z)=Cie^^+C2e-^^^. 

Without any loss of generality fVo(Z) may be assumed to be sin (Z —a) ; 
its zeros are then a„=a+nzr. Now since the region is of type Aa, the strip 
Aq may be so chosen as to contain all the zeros of IFo(Z) on and after a 
certain value of n, say Nq. Let the parts of A which lie above and below 
Aq be denoted by A i and A-i respectively. Then, in Aq, 


W(Z)^sin (Z-a)-^^P; 
ei^fV(Z) sin (Z-a) + ^^; 

e-'W(Z) sin {Z-a)-\-^~^P . 

I |< - 


in Ji, 
and in A^^ 

In each case, in A\^ 
when 

I Z 

where 1j\ denotes the upper bound of | sin (Z—a) | in Ax, 

Now let be the circle of small radius € surrounding the point a„, then 
on r„, 


(A--1, 0,+l) 


sin (Z — a) I > - €, 


and if 


then 


|zi 




eo(Z) 

z^ 


2 

< -€. 
77 


This proves that sin (Z— a) is the dominant term for W{Z) on any circle JT^ 
which lies in A and without the circle | Z | — y. 

Let J + be that part of A which lies outside the circle | Z | =y. Then 
within each circle m A'^ lies one and only one zero of W{Z)* Let A* be 
what remains of J + when the interior of each circle in J + is removed. 
Then W(Z) has no zero in J*. In the same manner it may be proved that 
the zeros of W'{Z) in A lie one within each of the circles 

|Z-a'J=6, 

where a^' —a + J tt. 

Thus the zeros of W{Z) and W'{Z) may be denoted respectively by 
and A'n where 

lim (A^—aJ=0, lim {A'„—aJ=0, 

and the set of points is said to form a string of zeros of the oscillatory 
solution Wn{Z), The two truncated solutions, and these only, have no 
string of zeros. 

♦ Cf. Rouch^, J. J&. Polyt. cah. 89 (1862), p. 217. 
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Where the region A is of type Ab, an infinite number of solutions exist 
which are truncated in J, namely those which are asymptotic to a function 
Wq{Z) whose zeros lie outside of A. On the other hand if. on and after a 
certain value of n, the set of points o^—a+nTr lies in a solution can be 
constructed whose string of zeros is approximated by (a„), and this solution 
is asymptotic to JVo(Z)=C sin (Z—a), 

Thus whatever be the type of the region, a solution can always be found 
whose zeros approximate to the set (a+nTr) if this set ultimately lies in A, 
To indicate the dependence of the zeros upon a, write A„(a) instead of A ^ 
and W(Z, a) for W(Z). The question now arises as to how -4„(a) varies with 
a. Let a—a+ir and assigning to r the constant value tq, let a vary from 
<jq to <jQ-{-7r. Then A^^{a) describes a continuous curve between the points 
^„(ao), where o^— ao+iTQ, and As a continues to increase, An{a) 

describes a curve joining the zeros of the string and approaching its asymptote 
1(Z)~tq. This curve is called the zero-curve of the differential equation. It 
is evident that through every point in A'^ there passes one and only one 
zero -curve. 

21*53. Distribution o£ Zeros in the 2 ;-plane.— The foregoing results are 
referred back to the 2 :-plane by means of the substitution 



This substitution sets up a conformal transformation between the Z- and the 
z-plane. The simply connected domain A on the Z-plane will transform 
into a simply-connected, but in general overlapping domain D in the 2 ;-plane ; 
the transformed domain lies in the most general case upon an infinitely- 
many leaved Riemann surface. Any solution w{z) is analytic throughout the 
domain Z), but on the boundary of this domain there may be one or more 
singular points corresponding to . 

The results which have been obtained concerning the distribution of zeros 
upon the Z-plane may now be re-stated in regard to the sj-plane. The circle 
I Z I corresponds to a curve dividing the region D into two parts ; let 
D+ be the part corresponding to J + . The points a„ become points and 
the circles Fn become closed contours enclosing the points a„. D* is 
defined to be that part of which is left when the interior of the contours 
Cn are removed. If, on and after a certain value of n the points all lie in 
A, the corresponding points will lie in D. To the solution W(Z, a) corre- 
sponds the solution w{z, a), where 

xv{z, a)^{S(Z}}-iW{Z, a), 

and one and only one zero of w(Zy a) lies within each of the contours in D+ 
whereas no zero at all lies in 

The zero-curves in the Z-plane are represented by zero-curves C on the 
Riemann surface which are asymptotic to the curves 



Through every point a in D passes one and only one zero-curve Let 

the points be marked upon in the direction of increasing values of 
E(Z), where 

(n=l, 2, 3, . . .) 

and the path of integration is the curve Q,(a), Then there exists a solution 
w( 2 , a) such that its zeros A^ can be so ordered that 

lim aj==0. 



OSCILLATION THEOllEMS IN THE COMPLEX DOMAIN 525 


Consider two circles Ui and drawn in the Z-plane with radii Ri and 
respectively where R 2 >Ri>Ri and suppose for simplicity that each of these 
circles cuts JT, the boundary of in two and only two points. In the 2 -plane 
the circular arcs Ei and E 2 , transform into curves Si and S 2 , which, together 
with the transformed portions of F enclosed between Ei and Z '2 forni a 
curvilinear quadrilateral [D j. This quadrilateral is cut by Q{a) in two points, 
say Zi on Si and 22 on S^* Then the number of zeros of w(z, a) in [D] is 
given by the formula 

where the path of integration lies along (1(a) and +1. 

Similar results may be obtained with regard to w'(z, a) by considering 
the formula 

in which the first factor alone is relevant. 

21*54. Equations with Pobmomial Coefficients.^ — A definite and important 
example is provided by the case in which K{z) and G{z) are polynomials in 
2 ; let 

Z(2)^2*+ . . G(z)^gf^+ . . . (^o4=^)* 

In order that the point at infinity may be an irregular singular point it 
will be supposed that g>A:— 1 ; let so that m>l. 

Since 



Z is in general an Abelian integral of the third kind. For large values of 2 , Z 
has the form 

Z - log z+0{z-^)}, 

in which the logarithmic term occurs only if m is an even number. Con- 
versely 



where ^ is a double series of ascending powers of Z w and log Z, which is 
convergent for sufficiently large values of | Z ] . 

Again, since 

G{:^K\z) +G'{z)K{z) 

^2{G(z)ViK{z))i ^ 

it follows that 

+ 0 ( 2 - 1 )}. 

and therefore 

where is a double series of the same type as above. 

Similarly 

and therefore 0(Z) satisfies a condition B with v=l in any region outside a 
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sufficiently large circle | Z | =R in wliich arg Z is bounded. Let A be the 
region 

|Z|>R, R(Z)>0. 

For a sufficiently large value of R this region is conformally represented on 
the 2 f-plane by a sectorial region in which 

arg 2< ^^{(2ft+l)7r-(?o}+8, 

where 5 is a small positive number, do is arg value 0, 1, . . 

or m~l corresponding to the chosen determination of 

If 2 ; the asymptotic* zero curves in the 2 ;-plane are of the form 

ri'" sin |(md+do)4- lower terms =const., 
and their asymptotic directions are 


The solution w{z, a) is not, in general, one-valued in the neighbourhood 
of infinity, but if H) represents that part of the Riemann surface of log z which 
lies outside a sufficiently large circle, w(z, a) is one- valued on H)* The zeros of 
w(z, a) thus form m strings which are asymptotic to the directions 8fi in each 
leaf of H)* If N{r) denotes the number of zeros in a string within the circle 
I z I — r then as r->c», 


N(r)-> 


mir 




The results of § 21*52 show that there are two solutions which are trun- 
cated in the direction from which it follows that the total number of 
truncated solutions does not exceed 2m. It will now be shown that the 
actual number of truncated solutions is m. 

Consider the region J' whose boundary is the large circular arc 

I Z I =/[?, — jTT-f 8< arg Z<i7r— S, 

and the tangents drawn to the extremities of this arc and extending to 
infinity in the half plane I(Z)<0. The region thus defined is of type A, and 
in it ^(Z) satisfies a condition B. Let Wi(Z) and W^iZ) be the truncated 
solutions asymptotic to and respectively. Now Wi(Z) is asymptotic 
to in the more extended region 

— 7r< arg Z<27r, 

and, as may be seen by considering a region symmetrical to A' with respect 
to the imaginary axis, W^(Z) is asymptotic to in the more extended region 

— 27r< arg Z<7r. 

If therefore | I(Z) |->oo , 

IFi(Z)-->0 in the upper half of A\ 

W^(Z)'^0 in the lower half of A\ 

and in view of the properties of the integral equation satisfied by W{Z), 
these conditions suffice uniquely to determine Wi(Z) and W^{Z) respectively. 

In the 2 f-plane there are m distinct regions which correspond to A\ 
and D'li is such that 

^fx~i+€< arg2i<^^4.i— € (/Lt=0, 1, . . ., m—1). 

Consecutive regions D'y, and have a common part namely a region JJyi, 

where 


arga;<^^+i— €. 
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Now there is one solution truncated in which tends to zero in and a 
solution truncated in ^ ^ which also tends to zero in U/x- But as only one 
such solution can tend to zero in the two solutions in question must be 
identical. The number of truncated solutions thus reduces to m ; that this 
number is actually attained may be seen by considering the equation 


d^w 

dz^ 




If Wfx{z) is the solution which tends to zero in this solution is truncated 
in the adjacent directions 6fx and and moreover, it preserves the same 

asymptotic representation in the three adjacent regions Ufx-it Ufx and 


Miscellaneous Examples. 

1. Prove the formula 

* ~ r* \ ^ \H^{z)dz^O. 

^ J h J Zj 

2. Considering the dynamical system 

d^x 

where and are functions of employ the results of § 21*4 to prove that a particle 
starting from the origin at time with a given velocity will continue to move away from 
the origin so long as^i(l)s^O and the sign ofg,(<) remains unchanged. 

3. Extend the results of §§ 21*4, 21*41 to the general self-adjoint equation of the second 
order. 


4. Let jP(z) be real and positive when z is real and greater than a;,, analytic throughout 
a region D including the real axis for R(z)>ajj, and such that either 

R{E(z)}>0 or I{F(z)}4:0 

in D ; let W{z) be a solution of 

dho 

— -F(z)w=0 
dz^ 

such that lF(z)— >0 as z— in D along a parallel to the real axis, then under very general 
assumptions, W{z) has no zero nor extremum in D, 

5. Construct the standard domain for a solution of 

dhv w 

=0 

dz* z 

which has a complex zero z~a-^ib. 

6. Prove that when <P(Z) is analytic and satisfies a condition B in the half-plane Y, 
1(Z)2>B^, every solution is asymptotic to one sine-function in y-f-, the extreme right-hand 
part of the region, and asymptotic to another sine-function in V-jthe extreme left-hand 
part of the region. Discuss the zeros of this solution. 

7. Given the function sin (Z — a), there exsts one solution W+{Z) asymptotic to it in y + , 
and another solution W-{Z) asymptotic to it in y- . But if t =I( a) is large, there exists a 
solution W{Z) asymptotic to sin {Z — a) throughout y, and the strings in y + and Y— join into 
a single string. There are no zeros above this string and only a finite number of zeros in 
y below it. 
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8. The asymptotic zero-curves of the equation 

dhv w 
— ^ - =0 
dz* z 

are parabolas with focus at the origin and the negative real axis as axis. Work out the 
distribution of the zeros in the neighbourhood of the asymptotic parabola. ^ 

9. The genera] solution of the equation 

d*w 

— +G(*)««=0, 

in which G( 2 ) is a polynomial in z, can be represented in the form 

w~Wi{z) — XWi(z), 

where tv^(z) and w^{z) are linearly independent solutions and A is a complex parameter. 
Show that a necessary and sufficient condition that the solution be truncated is that A is 
one of the asymptotic values of the meromorphic function X{z)==Wi(z)/Wi{z). 

[Note. — A number a is said to be an asymptotic value of an integral or meromorphic 
function /(z) if there is a simple curve tending to infinity along which /(z)->a.] 
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HISTORICAL NOTE ON FORMAL METHODS OF INTEGRATION 

A*l. Differential Equations to the End of the Seventeenth Century.— The early 
history of a branch of mathematics which has enjoyed two and a half centuries of 
vigorous life naturally tends more and more to be masked by the density of its 
later growth. Yet our hazy knowledge of the birth and infancy of the science of 
differential equations condenses upon a remarkable date, the eleventh day of 
November, 1675, when Leibniz first set down on paper the equation 

fydy=iy\ 

thereby not merely solving a simple differential equation, which was in itself a 
trivial matter, but what was an act of great moment, forging a powerful tool, the 
integral sign. 

The early history of the infinitesimal calculus abounds in instances of problems 
solved through the agency of what were virtually differential equations ; it is even 
true to say that the problem of integration, which may be regarded as the solution 
of the simplest of all types of differential equations, was a practical problem even 
in the middle of the sixteenth century. Particular cases of the inverse problem 
of tangents, that is the problem of determining a curve whose tangents are sub- 
jected to a particular law, were successfully dealt with before the invention of the 
calculus.* 

But the historical value of a science depends not upon the number of par- 
ticular phenomena it can present but rather upon the power it has of coordinating 
diverse facts and subjecting them to one simple code. 

A*ll. Newton and Leibniz. — Thus it was that the first step of moment was 
that which Newton took when he classified differential equations of the first order, 
then known as fiuxional equations, into three classes. f 

The first class was composed of those equations in which two fluxions x and y 
and one fluent x or i/, are related, as for example, 

(i)f =/(*); (ii) I =/(»). 

X X 

or as they would to-day be written 

The second class embraced those equations which involve two fluxions and two 
fluents thus 

t ==/(*. y)- 

X 

The third class was made up of equations which involve more than two fluxions ; 
these are now known as partial differential equations. 

Newton’s general method was to develop the right-hand member of the equation 

♦ For example, by Isaac Barrow (103(>-1677). 

t Methodtis Fltucionum et serierum infinitarum^ written about the year 1671, published 
in 1786 [Opuscula, 1744, Vol. I. p. 66]. 

2 M 
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in powers of the fluents and to assume as a solution an infinite series whose co- 
efficients were to be determined in succession. For example, if the equation to be 
solved was 

^ — 2-f8a?— 2y-f 

X 

a solution of the form 
was assumed. Then 

T -j-2^2^-f-3^3a!‘‘^ -j~ . . .j 

X 


and by substituting in the equation it was found that 

v4i==2 — 2^0, 2^2“^ 2^2, 8^3 = 1 2^2* * * § • • •• 

It was noted that could be chosen in an arbitrary manner, and it was con- 
cluded that the equation possessed an infinite number of particular solutions. Yet 
the real significance of this fact that the general solution of an equation of the first 
order depends upon an arbitrary constant remained hidden until the middle of 
the eighteenth century. Newton did, however, observe that any solution of the 
equation 

y<«)=-f(x) 

remains a solution after the addition thereto of an arbitrary polynomial of degree 
w—l.* 

One of the earliest discoveries in the integral calculus was that the integral of 
a given function could only in very special cases be finitely expressed in terms of 
known functions. So is it also in the theory of differential equations. That any 
particular equation should be integrable in a finite form is to be regarded as a 
happy accident ; in the general case the investigator has to fall back, as in the 
example just quoted, upon solutions expressed in infinite series whose coefficients 
are determined by recurrence-formulae. 

The general statement of the problem of integrating a given differential equation 
was first formulated by Newton in the following anagram : f 

6a, 2c, d, ac, 13c, 2/, 7i, 3/, 9w, 4o, 4q, 2r, 4.9, 8<, 12u, a?, 

which was subsequently deciphered thus : Data aequatione qiwtcuntqxie fltientes 
quantitates involvente, fluxiones invenire et vice versa. Two methods of solution are 
stated in a second anagram which when unravelled runs as follows : Una methodus 
conHstit in extractione fluentis quantitatis ex aequatione simul involvente fluodonem 
ejus ; altera tantum in assumptione seriei pro quantitate qualibet incognita, ex qua 
cetera commode derivari possint, et in collatione terminorum homologorum aequationis 
resultantis ad eruendos terminos assumptae seriei. 

The inverse problem of tangents led Leibniz on to many important develop- 
ments. Thus, in 1691 , he implicitly discovered the method of separation of variables 
by proving that a differential equation of the form 


y 


dx 


=X(x)Y{y) 


is integrable by quadratures. { A year later he made known the method of inte- 
grating the homogeneous differential equation of the first order, and not long after- 
wards reduced to quadratures the problem of integrating a linear equation of the 
first order. 

To Leibniz is due the modern differential notation and the use of the sign of 
integration. The notorious controversy § which centres roimd Newton and Leibniz 
had the effect of def»riving English mathematicians of the use of this powerful 


* Tractatus de quadroiura curvarum, written about 1676, published for the first time as 
an appendix to the OpHcks (1704) [Opuscula, 1744, Vol. I. p. 244]. 

t It occurs in a letter to Leibniz (throiigh the intermediary of Oldenburg) dated the 
26th October, 1676. 

I This theorem was communicated to Huygens towards the end of the year 1691, 
Briehoechsel von Leibniz, 1, p. 680. 

§ See Gibson, Proc. Edin, Math, Soc, 14 (1896), p. 148. 
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system of notation, and for more than a century England was barren, whereas the 
Continent flourished in the fleld of analysis. 


A* * * § 12. The Elder BernouUis. — In May, 1690, James Bernoulli published his 
solution of the problem of the isochrone,* of which a solution had already been 
given by Leibniz. This problem leads to the differential equation 

dy\^(b^y—a^)~dx\/{a^). 

In this form the equation expresses the equality of two differentials from which, 
in the words ergo et horum Integralia aequuntur, Bernoulli concludes the equality 
of the integrals of the two members of the equation and uses the word integral for 
the first time on record. From this beginning also sprang the idea of obtaining the 
equation of a curve which has a kinematical or a dynamical definition by expressing 
the mode of its description in the guise of a differential equation and integrating 
this equation under certain initial conditions. Instances of such curves are the 
spira mirabilis or logarithmic spiral, the elastica and the lemniscate. 

To John Bernoulli (a younger brother of James) is due the term and the 
explicit process of seperatio indeterminatarum or separation of variables.! But it 
was noticed that in one particular yet important case this process broke down ; for 
although the variables in the equation 


axdy~ ydx—0 


are separable, yet the equation could not be integrated by this particular method. 
The reason was that the differential dxjx had not at that time been integrated ; 
in fact Bernoulli, assuming that the formula 

holds when p — — 1, comes to the conclusion ncutrius habetur integrale. In this par- 
ticular instance the dilficulty was overcome by the introduction of the integrating 
factor J y^-^jx^ which brings the equation into the form 


^ — dy—^dx=0, 

X X^ 


when it is immediately integrable and has the solution 


r 

X 


=b, 


where b is any constant. 

In the same year, however, the true interpretation of Jdxjx as log x became 
known, § and the scope of the method of separation of variables was vastly 
extended. 

The equation known as the Bernoulli equation. 


ady —ypdx -|- btj^qdx. 


in which a and b are constants, and p and q are functions of x alone, was proposed 
for solution by James Bernoulli in December, 1695.|| As was pointed out by 
Leibniz ^ it may be reduced to a linear equation by taking as the dependent 
variable. John Bernoulli chose a different line of attack, making use of the process 


* Acta Erud, May, 1690 [Opera, 1, p. 421]. 

t Acta Erud.y November, 1694 ; given in a letter to Leibniz, May 9, 1694. 

X From a letter to Huygens dated 14/24 June, 1687, it appears that Fatio de Duillier 
applied this process to the equation Sxdy—2ydx=0, No earlier instance of an integrating 
factor seems to be known. 

§ It may have been known to Nicolaus Mercator (N. Kaufmann) in 1668. It was 
certainly known to Leibniz, through the problem of the quadrature of the hyperbola, 
in 1694. apier^ 8 Mirijlci I^ganthmorum Canonis Descriptio was published in 1614, some 
fifty years before the invention of the infinitesimal calculus. 

|l Acta Erud. (1695), p. 558 [Opera I. p. 668]. 

i Acta Erud. (1696), p. 145. 
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by which the homogeneous equation was reduced to an integrable form ; he made 
the substitution 

y^mz, dy^mdz-i-zdm, 

where m and z are new variables, and thus obtained the relation 
amdz + azdm. =mzpdx 4 bm'^z^qdx. 

The fact that one unknown y has been replaced by two unknown m and z intro- 
duces an element of choice which is exercised in writing 

amdz—mzpdx, 

whence 



This auxiliary equation can be integrated, giving z as a function of x. Then in the 
remaining equation 

azdm—bmV'Z'^qdx 

the variables are separable ; the equation can be integrated and thus m and there- 
fore y are explicitly found in terms of x. 

A*2. The Early Years of the Eighteenth Century. —By the end of the seven- 
teenth century practically all the known elementary methods of solving equations 
of the first order had been brought to light. The problem of determining the 
orthogonal trajectories of a one-parameter family of curves was solved by John 
Bernoulli in 1698 ; the problem of oblique trajectories presented no further 
difficulties. 

The early years of the eighteenth century are remarkable for a number of 
problems which led to differential equations of the second or third orders. In 
1696 James Bernoulli formulated the isoperimetric problem, or the problem of 
determining curves of a given perimeter which shall under given conditions, 
enclose a maximum area. Five years later he published his solution,* which 
depends upon a differential equation of the third order. 

Attention was now turned to trajectories in a general sense and in particular to 
trajectories defined by the knowledge of how the curvature varies from point to 
point ; these gave rise to differential equations of the second order. Thus, for 
example, John Bernoulli, in a letter to Leibniz dated May 20, 1716, discussed 
an equation which would now be written 

dx^ 

and stated that it gave rise to three types of curves, parabolse, h 3 q)erbol 8 e and a 
class of curves of the third order.f 


A*21. Riocati and the Younger Bernoullis. — An Italian mathematician, Count 
Jacopo Riccati, was destined to play an important part in furthering the theory 
of differential equations. In investigating those curves whose radii of curvature 
were dependent solely upon the corresponding ordinates, he was led to a differential 
equation of the general form 

f(y, y\ y’)=o. 


that is to say to an equation explicitly involving y, y' and yf' but not x, By 
regarding as an mdependent variable and p or as the dependent variable, and 
making use of the relationship 




dp 


♦ Acia Erud., May, 1701 [Opera 2, p. 895]. 
t The general solution may be written 


where a and b ate constants of integration. When 6=0 the curves are parabobe, when 
a~<x> they are rectangular hyperbolae, in other cases they are of the third order. 
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Riccati brought the equation into the form ♦ 

/(»>p.p|)=0. 


and thus reduced it from the second order in y to the first order in p. 

The particular equation to which the name of Riccati is attached was first 
exhibited in the form t 


^dq du . 

a-mr:? — — j 

dx dx q 


Before the equation can be dealt with some restrictive hypothesis as to « or ^ 
must be made. Riccati chose to suppose that q was a power of a?, say a?”, and 
thus reduced the equation to the form 

dll 

dx 


The problem now became one of choosing values of n such that the equation could 
be integrated, if possible, in a finite form. 

This problem attracted the attention of the Bernoulli family. Following 
immediately upon Riccati’ s paper is a note by Daniel Bernoulli, who claimed that 
he and three of his kinsmen had independently discovered the value of n by means 
of which the variables became separable. J What these solutions may have been 
is not known ; Daniel Bernoulli concealed his own solution under the form of an 
anagram which has not yet been deciphered. § 

Daniel Bernoulli published the conditions under which the equation, written 
in a form equivalent to 

dx 

is integrable in a finite form, namely that m must be of the form --4A;/(2/c±l) 
where A; is a positive integer. || 


A*8. Euler. — The next important advance was made by Euler, who proposed 
and solved the problem of reducing a particular class of equations of the second 
order to equations of the first order.^ The germ of Euler’s method lies in replacing 
X and y by new variables i; and t by the substitution 

y—eH, 

where a is a constant subsequently to be determined. In modern symbolism the 
formulae of transformation are 


dy 

dx 

d^ 

dx^ 






!• 




The idea of the method is to choose a, if possible, in such a way that no exponential 
terms shall appear in the transformed equation, which implies a certain degree of 


♦ Qiomale de' Ixtterati d^ItaHa^ 11 (1712). The device by which the lowering of the 
order is effected had already been used by James Bernoulli. 

f Acta Erud, Supp. 8 (1728), pp. 66-73. The equation arose as the result of reducing 
the equation £C™d*aj=d®t/-f dy* to the first order through the substitution dxldy~qfu, where 
u and q are, in the first place, supposed to depend ui>on x and y. 

X Ibid. p. 74 ; Praesenbit fraier mms, se iUud solvisse ; aed praeter ilium alii quoque 
exiatunt solutoreSy solutionem enim eruerunt Pater et Patruelis Nicolaus BemouUi pariter 
ac egomet. Daniel was the second son of John Bernoulli ; Nicholas the younger was his 
elder brother, and Nicholas the elder his cousin. 

§ The anagram is reproduced in Watson, Bessel Functions y p. 2. 

II Exercitationes quaedam matkemoHcae (Venice, 1724), pp. 77-80 ; Acta Erud.y November, 
1725, pp. 478-4.76. 

If Comm. Acad. Petrop. 8 (1728), pp. 124-187. 
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homogeneity in the original equation. Thus consider, as a particular instance, the 
equation 




which is transformed into 

a - + JO - pa - 1 


\dx) dx^ 


oemax. 


The exponential term cancels out if 

and with tliis choice of a the equation takes the form 
(dv ) (dv^ dv m+p 


+P 3 ( rn+p ) 


It is now simpler t^an the original equation in the sense that the independent 
variable v is not explicitly involved ; let v be replaced by a new variable z defined 
by the relation 


dv 

dt 


= 2, 


then the equation is reduced to the first order in 2 and t. Several tjq)es of equations 
of order higher than/the second may be reduced to a lower order by similar methods. 

The fundamental conception of an integrating factor is also due to Euler, ♦ 
for although instances of its use in the integration of a differential equation of 
the first order had already been given, Euler went further and set up classes of 
equations which admit of integrating factors of given types. He also proved that 
if two distinct integrating factors of any equation of the first order can be found, 
then their ratio is a solution of the equation. In the development of the theory 
of the integrating factor an important part was played by Clairaut.f 


A'4. Linear Equations. — With a letter from Euler to John Bernoulli, dated 
September 15, 1789, begins the general treatment of the homogeneous linear 
differential equation with constant coefficients. J It appears from Bernoulli’s 
replies that before the year 1700 he had studied the differential equation 




He first multiplied it throughout by the factor ojP, then defining z by the relation 

z -J - rj», -L ^ 

p + i' dx ■ + l dm’ 

and making use of the formulje 

aajp + i ~ =a(p-f 1)2— a(pH-l)ajPt/, 
dx 

bxP-^^pi = -^p + \)H-\-b(p + l)x'^ +6(p+l)(p+2)®J^, 
dx^ dx 

etc., he transformed the equation into one of the form 

0— a:rPi/'4 ^'2 4-5 a? -fc oj* -f- . . . ~ 

dx dx^ daf^-^ 


Now a depends upon p, and p may be so chosen as to reduce a to zero, by which 
means the order of the equation is reduced by unity. This process of reliction 
can be repeated as often as is necessary. 


♦ Comm. Acad. Petrop. 7 (1734), p. 108 ; Novi Comm. Acad. Petrop. 8 (1760), p. 8. 
t Hist. Acad. Paris, 1789, p. 425 ; 1740, p. 298. 

i Bibl. Math,. (3), 6 (1905), p. 87. On the discovery of the general solution of this 
equation, see Enestrom, BiJbl. Math. (2), 11 (1897), p. 48. 
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Euler’s method of dealing with the linear equation with constant coefficients 
was as follows.’*' It y—u is any solution of the differential equation 




“h 


Nd^y 
dx^'" ' 


then y~au is a solution, where a is any constant. Moreover, if n particular solu- 
tions (valores particuliares) y~Uy y^Vy . . . are obtainable, then the complete 
or general solution {aequatio integralis conipleta) of the differential equation will be 

y-^au-i-fiv-h . . 

where a, . . . are constants. 

Now if the root of the algebraic equation of the first degree q~pz~Q 

P 

satisfies the algebraic equation of the degree, 

A-\-Bz-^Cz^-\- . . . 


qx 

then the solution y~aev of the differential equation 


fiy-p 


dy 

dx 


==:0 


will satisfy the differential equation of order n. Thus there are as many particular 
solutions of this form as there are distinct real linear factors in 


The complication introduced by a multiple factor (q —pz)^ is met by the substitution 


yz:=^eT^ Uy 

whereby a particular solution involving k constants is found : 


y~eP 

When a pair of complex linear factors arise they are united in a real quadratic 
factor p — gsn-frz^ or 

p—2zV pT cos <j> -j-rz^y where cos <l> = * 

To this factor corresponds the differential equation 

Q—py—2zVpT cos 4> ^ 4-r . 

^ ^dx^ dz^ 


The transformation 

y=.e^^ i*Uy f — Vpr 

reduces the equation to 


d^u 

^dx^ 


-f(r/2 cos^(f>—2p cos^<f)-\-p)u~Oy 


which is of the form 


(Py 

dx^ 


-f%=0, 


an equation which had already been solved. f Repeated quadratic factors were 
next dealt with and the discussion of the homogeneous linear equation with 
constant coefficients was complete. 

Euler next turned his attention to the non-homogeneous linear equation 




+ 


NdPy 


* Published in MUc, Berol. 7 (1748), pp. 198-242. 

t Euler, InquisiHo physica in cansam Jluxus ac refluxus marts y 1740. Daniel Bernoulli 
had solved it independency, Comm, Acad, Pctrop, 18 (1741), p. 5. 
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a particular case of which, namely 


dx^ 


+ky=X, 


he had also discussed in 1740. The method now adopted was that of a successive 
reduction of the order of the equation by the aid of integrating factors of the 
form e^dx. Thus, in the case of the equation of the second order, 


j e^Xdx ~ j j^e<^^Aydx + e^^Bdy -f j 

')• 




By differentiating and comparing like terms it is found that 

B'=C, A'=B-aC=~ , whence ^-Ba + Ca*=0. 
a 


Thus a, A' and B' are found, and the equation is reduced to an equation of the same 
form as before, but of lower order, namely 

g-ax (e^^Xdx—A'y-}-?-^ . 

J dx 

An integrating factor for this equation is eP^dx where a -f- ^ ™ ~ , and therefore a 

and p are the two roots of ^ — Ba-fCa^—o. 

In the case of the equation of order n, there are n integrating factors of the 
type e^dXy by means of which the equation is reduced in order step by step and 
hnaUy integrated. The complications due to equal or complex roots of the 
equation in a were also disposed of by Euler. 

To Euler is also due the process of integrating by series equations which were 
not integrable in a finite form. Thus, for example, he integrated the equation ♦ 


in the form 


dx^ 




y 


in±l 


. . ) sin 

\mx^ 


tn+l 

—kx 2 . . . ) cos 


f— - 



A‘41. Lagrange and Laplace. — The problem of determining an integrating 
factor for the general linear equation 


I»+M|+i»g+ T, 


where L, AT, N. . . ., T are functions of f, led Lagrange to the conception of the 
adjoint equation.! If the equation is multiplied throughout by zdf, where z is a 
function of f, then the equation can be integrated once if z is a solution of the adjoint 
equation 


Lz- 


d.Mz d^.Nz 
df dt^ 


+ . . 


= 0 . 


In this way Lagrange solved the equation J 


Ay+B{h+kt)^+C{h+kty‘^2+ . . . =r. 


where A^ C, . , h and k are constants and T is a function of t. He formed 


♦ Novi Comm, Acad. Petrop. 9 (1762/68), p. 298. It is virtually the Bessel equation, 
t Miac, Taut. 8 (1762/5), pp. 179-186 [CEworcs, 1, pp. 471-478], See also Euler, 
Novi Comm. Acad. Petrop. 10 (1764), p. 134, 

I Ibid. pp. 190, 199 [OSuvrea, 1, pp. 481-490], 
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the adjoint equation and assumed that it was satisfied by z^(h-\-kty. The 
index r was then found to satisfy the equation 


A-Bk(r^\)-\-Ck\r-\-\)(r-\-2)^ . . . =0. 

Lagrange also proved ♦ that the general solution of a homogeneous linear 
equation of order n is of the form 


where are a set of linearly independent solutions and Cj, . . .,c„ 

are arbitrary constants. 

Laplace generalised Lagrange's methods t by considering not a single integrating 
factor but a system of multipliers. In the equation 


dx dx^ 




dr^y 

daj^* 


where X, //, H\ . . . are functions of Laplace made the substitution 

dy 


a,-+J,=T. 


where ti> and T' were functions of x to be determined. The equation then became 


^ ^ dT ^d^T , , 


where 




, dw 


(y^(w-2)4.^(n-l)-|_(w — ==^r(»~2), 

dx 


day 

a)~\-a)' -i-oj' -1 H- 
dx 




The first n— 1 equations determine co', ct>" ... in terms of tOyH\H"y .... The 
last equation then becomes an equation of order n — 1 for ct> ; the equation for T 
is also of order n — 1. Thus the given equation of order n has been replaced by 
a pair pf equations of order n — 1, which are not, in general, linear. If, however, 
n— 1 particular solutions of the equations in q> and in T are known, the general' solu- 
tion of the linear equation in y can be obtained by quadratures. 

In particular, if the given equation is of the second order ; 


tte*’ 


then w is determined by the Riccati equation 


do) Hoy 

-^=- 1 + -jp \ 


let and p' be two independent solutions. T is determined by a similar equation, 
let two solutions be T and T'. Then the given equation has the general solution 






Lag|:ange also discovered in its general form the method of variation of para- 
meters I by means of which, if a linear equation can be solved when the term 


♦ Ibid. p. 181 [CEuvreSy 1, p. 478]. 
t Misc. Taur. 4 (1766/9), p. 178, 

X JVowD. M^m. Acad. Berliriy 5 (1774), p. 201 ; 6 (1775), p. 190 [CSuvreSy 4, pp. 9, 159]. 
The method had been used by Euler in 1789 in his investigations on the equation 


dx* 


+ky=^X. 


It was also known to Daniel Bernoulli (Comm. Acad. Petrop. 18 (1741), p. 5). 
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independent of y and its derivatives is made zero, its solution when that term 
is restored can be obtained by quadratures. 

On the basis of Lagrange’s work d’Alembert considered the conditions under 
which the order of a linear differential equation could be lowered.* D’Alembert 
also derived a special method of dealing with tlie exceptional cases of the solutions 
of linear equations with constant coefficients, and initiated the study of linear 
differential systems. f His main work lies, however, in the field of partial differential 
equations. 


A*5. Singular Solutions. — Singular solutions were discovered in a rather sur- 
prising manner Brook Taylor set out to discover the solution of a certain 
differential equation which, in modem symbolism, would be written 

(1 +a:')*(^£y 

He made the substitution 

where u and v were new variables, and A and ^ constants to be determined, and so 
transformed the equation into 

-f ~4tiA4-2tp-}-2__42^2u2^ 

\ dx dx^ 


In this equation there are three elements whose choice is unrestricted, namely A, , 
^ and r ; w is then the new dependent variable. 

Firstly let 

o=14-a;^ 

then, after division by (1 the equation becomes 

(^2^xu =4mA+2i,5 

Now let A — —2, 1^=1 and the equation reduces to 

y duY 

\^2xu~2v~J — 4c— 4u*, 


that is 


or, since c = l -fa;*, 


du 

(1 -f a;*)M*— 2ajMC” -fc 
dx 


it)'- 


dx 
duY 


or. r /duy , 

u^—2xu^ -fcl - ) =1. 

dx \dx/ 

Now, if this equation is differentiated with respect to a;, the derived equation is 

dhi/ du \ 

2 — x) ~ —XU 1=0 

da;*\ dx ) 

and breaks up into two equations namely 


dhi du 

— =0, V — — a;i4=0. 

dx* * dx 


du 


The first gives — a, a constant; when this value is substituted in the 

dx 

differential equation for u, the latter degenerates into the algebraic equation 

(w— aa;)*=l —a*. 

The general solution of the original equation is therefore 


V 


1-faJ® 


u* {aa;+V(l 


♦ Muc. Taut, 8 (1762/6), p. 881. 
t HisU Acad. Berlin, 4 (1748), p. 288. 
t Methodus Incrementorum (1716), p. 26. 
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The second equation, 
taken in conjunction with 
gives 

or 

and therefore 


du 

v—~ 

dx 


-2xu 


du 

dx 




''-Vr 

dx) 


^ 2xhi^ xhi^ 

l=w*- + 

V V 


t)s=U*(D— 




V 

u* 


=1. 


This is truly a solution of the original equation, but it cannot be derived from the 
general solution by attributing a particular value to a. It is therefore a singular 
solution. 

Nearly twenty years later Clairaut published his researches * on the class of 
equations with which his name is now associated. Here, also, the general and the 
singular solutions were arrived at by differentiation and elimination, and the fact 
that the singular solution was not included in the general solution was made clear - 
Geometrically the general solution represents a one-parameter family of straight- 
lines ; the singular solution represents their envelope. Closely allied to the work 
of Clairaut are the researches of d’Alembert t the more general class of equations 
of the form 



A*6. The Equations of Mathematical Physics. — The history of formal methods 
of integration practically ends at the middle of the eighteenth century. In con- 
clusion it remains but to mention the Laplace partial differential equation J 

I L —0. 

dx^ dy‘ dz^ 

This and allied equations associated with various types of boundary conditions led 
to the ordinary differential equations, such as those of Legendre and Bessel which 
together with the hypergeometric equation suggested much of the modem analytical 
theory. As the power of analytical methods grew, the problem of formal integra- 
tion dropped into comparative insignificance in comparison with the wider problems 
of the existence and validity of solutions. 

* Hisf. Acad. Paris, 1784, pp. 196-215. 

t Hist. Acad. Berlin, 4 (1748), pp. 275-291. 

I Hist. Acad. Paris, 1787, p. 252. 
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NUMERICAL INTEGRATION OF ORDINARY DIFFERENTIAL 

EQUATIONS 


B'l. The Principle of the Method. — Of aU ordinary differential equations of the 
first order only certain very special types admit of explicit integration, and when an 
equation which is not of one or other of these types arises in a practical problem 
the investigator has to fall back upon purely numerical methods of approximating 
to the required solution. 

It will be supposed that the equation to be considered has been reduced to the 
first degree, and can therefore be expressed in the form 


dx 


=/(«, y)‘ 


It will also be supposed that the initial pair of values (Xq, y^) is not singular with 
respect to the equation, and that, therefore, a solution exists which can be developed 
in the Taylor series, 



where 

k=^y—yQ 

and h is sufficiently small. 

Now the coefficients in the Taylor series may be calculated as follows : 


dx 


=/(®. .V). 


dx^ dx dy ’ 

dx^ dx^ ^ dxdy 



but the increasing complexity of these expressions renders the process impracticable. 

The actual method adopted in practice ♦ is an adaptation of Gauss’ method of 
numerical integration. f Four numbers k^y are defined as follows : 

/c, -A/(aJo, t/o), 

k^r=hf(x^-{-aK 

^3=V(«o+a,/i, .Vo4-iSi^i4yA"2), 

k^ -^hfiXo 4 - a 3/1, ?/o + ^2^ 1 + y 2^2 + <5 a/Cg) , 

♦ In its original form the method is due to Runge, Math, Ann, 46 (1895), p. 167 ; later 
modifications are due, among others to Kutta, Z. Math, Phys, 46 (1901), p. 485. A 
detailed exposition of this and other methods is given by Runge and Kdnig, Numeriches 
Rechnung (1924), Chap. X. 

f Whittaker and Robinson, Calculus of Observations (1924), p. 159. 
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where the nine constants a, loiir weights Ej, JB 4 are to be 

determined so that the expression 

Riki -{-R^kz ~\~R^t '{'RA.k^ 

agrees with the Taylor series up to and including the term in 


B-2. Equations connecting the Constants.— The expressions /cg, /Cj, are 
developed in powers of h by making use of the Taylor expansion in two variables 


f(x+p,y+q)=f{x,y)+Df(x,y)-i-^^D^f(x,y) + ^^D^f{x,y)+ . . 


where 


D'f(x, y)=(p-£ J')- 

Thus, to evaluate fej, let 


where /,=/(a:„, y„), then 




d d f d d\ 


and therefore 




To evaluate k^, let 


[ /|2 J,3 -1 

/+*/),/+-/)//+ -!>,=/+ ... .J . 


then 


S 0 

+Oi+yi)/o^. 
OX Oy 




&yj 

=W)j+yi(fc8-A/o)^ 


and therefore 


=ftZ>,+AV,[B./+Ac,y+ . 

+ h^yx{fvDJ+^fyD,^f+hDJJ)J^+ . . .j] , 

where 

r=^ 

8 y' 

Lastly, to evaluate k^, let 

D 8 ==a 2 ^ H "{^2 + y 2 H-<^a)/o^> 

then 

<^ 2 ^^ +(^«^i + >' 2^2 + <5aA‘8) — =/iD34-|>'a(^i“^/o)+<5t(^3~h/0)| — 

=W).+ft«[y.jDJ+^ 2 ).V+ . . •| + <5.5oj+^(I>.V+2y./v/>,/)+ . . .j] ± 

and therefore 


fc,=A[/+W+|^D,*/+^^.'/+ . . . 

+h»{y,DJ+SJDJ)DJy+ . . .] . 

Jo 
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Now k itself has the development 

*=[v+|5o/+^(^‘/+/rD/) + ^(i>“/+/,^V’+Vi)/+8W»)+ • • 


where 



d d 


and this development is to agree. 

as far as the terms in k* inclusive, with that of 

1^1^ 1 “f"-®2^a "f‘I^ 4 ^ 4 » 


whatever may be the function f(x, y). 

Now, to the order in question there are eight terms in the development of k ; 
if each of these terms is equated to the corresponding term in the development of 
• • • 4-H4/C4 the following eight relations must hold : 


-f-w. 

= 1 . 


+R4DJ 






+R,D,»f 

.||dv. 

RayiDJ 

+R^(yJOiJ 




11 

iD ifD 2/y + R^i y 2D 1/ + <5 2D J)DQfy 



RtriStDJ 

i! 


These equations are homogeneous in the operators Dg, D3, D with constant 
coefficients. These operators must therefore bear a constant ratio to one another 
which can only be the case if 

a=^, 

Uj — ^2 + >'2 + < 52 , 

and consequently 

Di=aD, D^^aiDf D^—aJD, 

In view of these relations the eight equations assume a form independent of the 
function /(a!, y), namely 

+K3 =1, 

R^a +1^402 = i, 

H" 1^402^ = -J, 

+« 4 a 2 " ==i, 

Ejayj +-R4(a>'2+ai<5a) =h 

Rr^a^yi -hR^ia^yz-^cLi^di) 

/? 3 aaiy,+l« 4 (ay 8 + ai( 52 )a 2 = J, 

R^ayiSz 

Thus between the thirteen unknowns Ej, . . JB4, a, . . <52 t^ere are eleven 

equations, so that two further consistent relations may be set up between the 
unknowns. 
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B*8. Determination of the Constants.— To the fourth of the equations (A), add 
the second multiplied by aa^ and the third multiplied by —(a -fa,), then 


B8ai(a-cti)(a,-ai) = 


an, a+a* 


From the fifth and seventh equations it follows that 


and from the fifth and sixth : 


f2,ayi(a2-ai) = y-i, 




When is eliminated between this equation and the eighth of the set (A), it is 
found that 

ai(a--aj) 

and, substituting this expression in (C), 


il,a,(a-a,)(a,-ai)=(2a-l)(^i* -j). 


Finally, comparing this equation with (B), 


aa, a -fa, 


whence 






Now it is clear from the eighth of the equations (A) that a cannot be zero, 
it therefore follows that 


The same equation shows that R^ cannot be zero, and it is now evident from 
equation (C) that i2, cannot be zero. 

The first four equations of the set (A) determine R^^ /2„ jB,, R^ uniquely in terms 
of a and Oj provided that their determinant, which, since a, — !, has the value 

(D) aaj(a — ai)(ai — 1)(1 — a), 

does not vanish. The values found are 




l-2(a-fat) 


* 12a(ai— a)(l — a) * 


12ai(ai-a)(l-~ai)’ 




2(a-f tti) ' — 8 


The fifth, sixth and seventh of equations (A) now determine yi, y, and in 
terms of a and provided that their determinant 


(F) R^a , R^a , R^ai 

, R^a^, RaOIi^ 

R^aoi, R^a , R^a^ 

does not vanish. The values obtained are 

/ ai(ai-a) 


= R^R^ *a *a i(a 1 — a)( a 1 — 1 ) 


'20(1 - 2 a)* 

(l~a){a-fa,-l-(2a^-I)»} 
2a(ai-“a){6aai— 4(a-f ai)-f 8} * 
(l-2a)(l-a)(l-at) 
ai(ai — a){6aai~4(a +ai) +8} ’ 
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Finally and are obtained from the equations 

I Pr=at 

^a”l 

Thus the six coefficients j 3 , pi, ^4, yi, y*, < 5 , and the four weights Hi, Hj, H3, H4 
are expressed in terms of a and Oi which may be regarded as arbitrary. 


B'4. Particular Values of the Coefficients and Weights.— Any two conditions, 
consistent with the previous equations, may be imposed. For example, a sym- 
metrical expression for k is obtained if 

This is, however, equivalent to the single condition 


a-fai = l, 

under which the weights and coefficients take the simple form 


(K) 


12 Hi = 12jB4=-6 


12H3-12H8- - , 


a 4 -ai=l. 


= 1 , 


[ 2a* 2a(6aai-l)* * 6aa^-l' 

The second condition may be imposed by supposing the range (Xq^ XQ-\-h) to be 
divided into three equal parts so that a = J, ai=f. Then 
Ki = i, 

ot 2 ~f» ^ 2 “f> y 2 ~ — i» <52~1. 

This gives the formulae due to Kutta : 

ki^hfiXoyyoh 


k^=hf(Xo+ih, yo 4 -iA:i), 

/Ca=/i/(aJo-f yo-Pi-i-^2)> 

/e = J(/Ci 

It is interesting and important to examine the cases which arise when the 
determinants (D) and (F) vanish. There are three, and only three, possible cases 
in which the solutions are finite, namely 

(i) a=ai, (ii) a=l, (iii) Oi-^O. 

The first case, for the finiteness of and H3, implies the further condition 

a=ai=J; 


either H 2 or Ha may now be regarded as arbitrary, but 

« 2 -fK 3 = i. 


Let R^~R^~\, then 


Ha-i, a = 4 , i 3 - 4 , 

H3=J, cti=4, ^1=0 Yi—k* 

H 4 = 4 , 03=1, ^a==0, y2=0, ^2=1. 


This gives rise to a very convenient set of formulae, due to Runge : 

ki=h/(aJo, Vo)» 


kt — h/(«rQ-f-4h, 


kj— /i/(ajQ-f 4h, Vo“f“4^i)» 
k 3 =h/(a;o-f^, t/o+^s)* 

/c= 4 (^i 4 " 2^2 
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When the equation to be integrated takes the special form 


% 

dx 




Runge’s formula reduces to Simpson’s rule : 

*= / f{3i)dx==\h[f{x^)-\-4,S(Xa + ^h)+fiXa+h)}. 

J *0 

The second and third cases do not lead to formulae of any particular importance. 


B*5. Arrangement of the Work. — The practical problem may be stated as 
follows : To tabulate the solution of the differential equation 

which reduces to y—y^ when x—x^. the tabular interval being h. Let Xf—x^-\-rhy 
and let y^ be the corresponding value of y 

Runge’s formula is, on account of its particular simplicity, adopted as the 
standard, and the work of evaluating y^ is carried out in the following self- 
explanatory scheme : — 


X 

y 

f 

1 

fxh 


^0 

Vo 

/(®o. y«) 

k. 








.Vo + ifc2 

/(*o+i*. »o + i*.) 


sum. 


,Vo + ^8 

/(®«+A. J/o+*a) 

^4 

k — l sum. 


yi 





The work is repeated with y^) as the pair of initial values, giving y^, and so on. 

So far no estimate of the error due to the neglecting of terras in A* and higher 
terms has been made. An estimate of the error, when h is reasonably small, may be 
made by repeating the working with the double interval 2h, Let e be the error in 
^ 1 , so that approximately 

where c is a constant. Then the error in t/g, calculated in two stages, is 2e=2c^®. 
On the other hand the error in t/j, calculated in one stage, is 

e'=32ch®, 

and therefore 

2e = *(€'-2£) 

where y^ is the value determined by two stages, and y^ the value determined in a 
single stage. 

The process will be illustrated by calculating the value for a? =0*4 of the solution 
of 

dx 

which reduces to zero for x—0. When the calculation is performed first by two 
steps and then in a single step, the working is as follows : 

2 N 
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Tabular Interval : A=«0’2. 


% 

y 

/ 

hf 


0 

1 

0 

0 

0 

•020040 

0-1 

0 I 

-100000 

•020000 

•040020 

0-1 

•010000 

•100100 

•020020 

•060060 

0-2 

•020020 1 

•200401 

•040080 

•020020 

0-2 

•020020 

•200401 

•040080 

•060688 

0-3 

•040060 

•301605 

•060321 

•120825 

0-3 

•050180 

•302518 

•000504 

•181518 

0-4 

•080524 ' 

•400484 

•081207 

•060504 

0-4 

•080524 i 

1 


! 


Tabular Inb 

Brval : A = 0 * 4 . 

X 

" ; 

/ 

hf 


0 

0 1 

0 

0 

•081801 

0-2 

0 

•200000 

•080000 

•160640 

0-2 

•040000 

•201600 

•080640 

•241941 

0-4 

-080640 

•406503 

•102601 

•080647 

0-4 

-080647 





The difference between the two determinations is 000125, which points to an 
error of roughly 000008 in the first determination. The errors are both in excess, 
and therefore the corrected value is 

0-08051 G. 

It may easily be verified that the solution in question may be developed as 
follows : 

y=ia!*+.;oa;'> + ,Jo**+iio**”+ • • • 
and that the true value of y, for .t=0*4, is 

0-0805161 . . .. 

B*6. Extension to Systems of Equations. — The foregoing processes of numerical 
integration may be extended to systems of any number of equations of the first 
order, and therefore to equations of order higher than the first. For a system of 
two equations 

^ =/(*, y, *). ^ y, *). 

if the initial conditions are that 

when 
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then Runge’s formulae for the increments k and I which ?/o receive when 

is increased by h are 

Vo* ^o)» 2/o» ^o)> 

k.=hf(xQ~\-lhy 2/o + 2^i 2o-hi/i), h kgiXo-hlh, 2/o + i^i» ^o + ih), 
kz~kf{XQ~\~ Ih, 2/o~l~i^2» fn~kg(XQ-{-^hy ?yo"i~^^2» 

kx =/?/(a?o t/o +^'8- 2/o + h^-hg(x^ +/i, ?yo +/C3, Zq +^3). 

/v = i(/c 1 + 2/c 2 + + ^4 ) > 

4*2/2 4-2/3 -1-/4). 


Examples for Solution. 

1. Given the differential equation 

dy ^y-x 
dx y-hx* 

with the initial conditions Xq-~ 0 , ?/o=-- 1, tabulate y for ir— 0*2, 0*4>, . . 1*2 to six places of 

decimals. [The accurate sohition 

log (a?2-f-ya)~|- arc tan| 

gives i/ = 1*1678417 when a: = 1*2.] 


2. For the above range of values, and initial conditions tabulate the solution of 


dy ^ I 
dx 10 




-xy. 


[When ar=l*2 the value of y correct to seven places of decimals is 0*5887684. This example 
is treated in detail in Runge>Kdnig, Nnmerisches Rechmmg.] 


8. The equation of the Bessel functions of order zero 




is equivalent to the system 


dy z dz 
dx~x* dx^^^* 


and the solution 




corresponds to the initial conditions 

Tabulate to five places of decimals, at intervals of 0*2 from a?«0 to aj~l*2. 
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Acta Erud, 

Acta Erud. Suppl. . 

Acta Math. 

Acta Soc. Sc. Fenn. . 
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Ann. di Mat. 
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Archiv d. Math. u. Phys. 

Archiv for Math. 

Arkiv for Mat. . 


Abhandlungen der koniglichen Akademie der 
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Acta Eruditorum publicata Lipsiae. 
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Supplementa. 

Acta Mathematica, Stockhohn. 
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Archiv), Greifswald and Leipzig. 
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Bibl. Math. 

Bull. Am. Math. Soc. 

Bull. Acad. Sc. Belg. 

Bull. Sc. Math. . 

Bull. Soc. Math. France . 

Bull. Soc. Philomath. Paris 


Bibliotheca Mathematica, Stockholm and 
Leipzig. 

Bulletin of the American Mathematical 
Society, Lancaster, Pa., and New York. 
Bulletins de I’Acad^mie royale des Sciences 
de Belgique, Brussels. 

Bulletin des Sciences math^matiques, Paris. 
Bulletin de la Soci^t^ math^matique de 
France, Paris. 

Bulletin de la Soci^t^ philomathique de Paris. 


Comb. Math. J. 
Comm. Acad. Peirop. 


The Cambridge Mathematical Journal. 
Commentarii Academiae Scientiarum Im- 
perialis Petropolitanse [Continued as 
Nori Comm.]. 

548 



APPENDIX 


549 


Comm. Gott 

. Commentarii Societatis Regite Scientiarum 
Gottingensis. [Continued successively as 
Novi Comnjentarii, Commentationes and 
Cominen tationes recentiores . ] 

Comm. Math. Soc. Kharkov 

Communications and Proceedings of the 
Mathematical Society of the Imperial 
University of Kharkov. 
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Comptes Rendus hebdomadaires des Seances 
de r Academic des Sciences, Paris. 

Forhand. Vid.-Selsk. Christiania 

Forhandlinger i Videnskabs-Selskabet i 
Christiania (Oslo). 

Gdtt. Nach. . . . . 
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matik (Crelle’s Journal), Berlin. 

Math. Ann 
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Paris. 

Mem. Acad. Sc. Paris 
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Mess. Math 

. The Messenger of Mathematics, London and 
Cambridge. 

Misc. Berol 

Miscellanea Berolinensia, Berlin. 

Misc. Taur 

Miscellanea Taurinensia, Turin. 

Monatsh. Math. Phys. 

Monatshefte fiir Mathematik und Physik. 
Vienna. 

Nouv. M^m. Acad. Berlin 

Nouveaux Memoires de rAcademie royale des 
Sciences et Belles-Lettres,- Berlin. [Con- 
tinuation of Hist. Acad. Berlin.^ 

Ofv. Vet.-Akad. Stockholm 

Ofversigt af Kongliga Vetenskaps-Akademiens 
Forhandlingar , S tockholm . 

Phil. Trans, R.S 

Philosophical Transactions of the Royal 
Society of London. 

Proc. Am. Acad 

Proceedings of the American Academy of 
Arts and Sciences, Boston, Mass. 

Proc. Camb. Phil. Soc. 

Proceedings of the Cambridge Philosophical 
Society. 

Proc. Edin. Math. Soc. . 

Proceedings of the Edinburgh Mathematical 
Society. 

Proc. London Math. Soc. 

Proceedings of the London Mathematical 
Society. 

Proc. Boy. Soc. Edin. 

Proceedings of the Royal Society of Edinburgh. 
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Society, Lancaster, Pa. and New York. 
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Society. 

Trans, Roy, Soc, Edin, , , , Transactions of the Royal Society of Edin- 

burgh. 
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Leipzig. 
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Abelian integral, equation satisfied by 
periods of, 461 

Abel Identity, 75, 119, 215, 242 
Addition formulae for circular, hyperbolic, 
and elliptic functions, 25, 61 
Adjoint equation, 128, 131 ; reciprocity 
with original equation, 124 ; composition 
of, 125 ; criterion for number of regular 
solution^, 422 

Adjoint systems, 210 ; self-adjoint systems 
of the second order, 215. See also 
Sturm-Llouville systems. 

Analytical eontinuation of solutions, 286 
Asymptotic development of solutions of linear 
equations, 169 ; of Bessel functions, 171, 
468 ; use of, in numerical calculations, 178 ; 
of parabolic-cylinder functions, 184 ; of 
characteristic numbers and functions, 270 ; 
of first Painlevd transcendent, 852 ; 
derived from Laplace integral, 444 ; of 
confluent hypergeometric functions, 465 ; 
of solutions of a system of linear equa- 
tions, 484 

Asymptotic distribution of zeros of solutions. 
515-527 

Bernoulli equation, 22, 531 
Bessel equation, 171, 184, 501 ; general 
solution, 408 

Bessel functions, definite integrals for 
190, ii03 ; contour integrals, 466, 468 
Bilinear concomitant, 124 ; proved to be an 
ordinary bilinear form, 211 
Bilinear form, properties of, 208 
Binomial equations, 812 ; integration of 
the six types, 815 

Boundary conditions, 204 ; of adjoint 
system, 212 ; of self-adjoint system of 
the second order, 216 ; of Sturm-Liou- 
ville system, 217,* 285, 238 ; periodic, 218, 
241-242 

Boundary problems, 204, 280 ; with peri- 
odic conditions, 242 

Bounded coeffleients, systems of linear 
, equations with, 155 
Branch points, movable or parametric, 289, 
298 ; conditions for absence of, 806-811, 
822, 846 

Briot and Bouquet, equation of, 295 ; 
generalised, 297 

Canonical form of total equation, 58 
Canonical sets of substitutions, 861 
Canonical system of linear equations, 471 
Cauehy-Llpschitz method, 75-80 ; extended 
range of, 80 

c-diserimlnant and its locus, 85, 92 
Characteristic determinant and equation of a 
system of linear equations with constant 


coeffleients, 144; of the general linear 
equation, 858 ; of a system of linear 
equations, 469 

Characteristic exponents of an equation with 
periodic coefficients, 882 
Characteristic functions, 218, 288, 285, 287 ; 
orthogonal property, 288 ; of a system 
with periodic boundary conditions, 247 ; 
in Klein’s oscillation theorem, 249 ; 
asymptotic development, 270 ; closed, 
273 

Characteristic numbers, 218, 220, 282, 288, 
285, 237, 247, 249, 255, 260 ; reality of, 
288, 240 ; index and multiplicity of, 241 ; 
asymptotic development, 270 
Characteristic values of the parameter in 
Mathieu equation, 176 ; in a non- 
homogeneous equation, 266 
Characteristics of a simultaneous linear 
system, 47, 49, 50 
Clairaut equation, 39. 539 
Class of a singularity, 419 
Comparison theorem, Sturm’s first, 228 ; 
second, 229 

Compatibility, index of, 205, 207 
Complementary function, 115 ; of the linear 
equation with constant coefficients, 185 ; 
of the Euler linear equation, 142 
Confluence of singular points, 495 
Conformal representation, 88 
Conies, differential equations of families of, 
5, 75, 32 

Constant coefficients, linear equation with, 
138, 564-536 ; the complementary 

function, 185 ; particular integrals, 188 ; 
application of the Laplace method to, 
442 ; systems of linear equations with, 
46, 144-155 

Constants-in-excess, 504 
Contiguous functions, 459 
Continued fractions, representation of 
logarithmic derivatives of solutions by, 
178 ; terminating, 179 ; connexion with 
the function jEj (a ; y ; x), 180 ; with 
the Legendre functions, 182 ; other 
examples, 184-185 
Continuity in initial values, 69 
Convergence of series-solutions, 64, 72, 74> 
266, 288, 286, 898 

Critical points, movable, necessaiy con- 
ditions for the absence of, 821-825. See 
also Branch points. 

D*Alembert*s method in the theory of linear 
equations, 186, 588 
Darboux equation, 29 

Degree, 3; equations not of the first, 34, 
82, 804-816 
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Determining faetor of a normal solution, 
424 ; calculation of, 425 
Diagonal systems, 148, 150, 167 ; simple, 
15a 

Doubly-periodic coefficients, equations 
having, 375-381. Set also Lamd 
equation. 

Duality, principle of, 40 

Equivalence of simultaneous linear systems 
with constant coefficients, 146. See also 
Diagonal systems. 

Essentially-transcen dental functions, 318 
Euler equation (total), 25, 61 
Euler linear equation, 141 , 584 
Euler’s theorem on homogeneous functions, 
10 ; extended, 15 
Euler transformation, 191, 202 
Exact equation, 16, 19 
Existence theorems, 62-81, ,97, 281-286 
Exponents (indices) relative to a singular 
point, 160, 360 ; differing by integers, 
163, 869; solutions corresponding* to sets 
or sub-sets of, 362, 864, 400 

Floquet theory, 381-384; application to 
Hiirs equation, 384 
Formula of an equation, 497 
Frobenius, method of, 396-403 ; application 
to the Bessel equation, 403 
uchslan theory, 856-370 ; analogies of 
Floquet theory with, 885 
Fuchsian type, equations of, 370 
Fundamental set (system) of solutions of a 
linear equation, 119, 159,408 ; of solutions 
of a system of linear equations, 469 

Gegenbauer function Cn^(r). ''i(uation of the, 
499 

Geometric-: significance of soiutions of an 
ordinary differential equation, 13,. 5 ; 
of a total differential equation, 55 ' 
Grade of normal or subnormal solution, 
427-428 

Green’s formula, 211, 215, 225, 255 
Green’s function, 254, 258 ; of a system 
involving a parameter, 258-263 
Green’s transform, 508 ; invariance of, 509 
Group, continuous transformation, 98-118 ; 
equations which admit of, 102 ; extended 
group, 108 

Group, monodromic, 389 ; of the hyper- 
geometric equation, 891 ; derived from 
contour-integral solution, 458 

Hamburger equations, 480-436 ; conditions 
for normal solution, 482 
Hill’s equation, 884, 507 
Homogeneous equations, of the first order, 
18, 87 ; of higher order, 44 
Homogeneous functions. See Euler’s 
theorem. 

Homogeneous (reduced) linear equations, 20, 
114, 188 

Hypergeometrie equation, 161, 181, 183, 
394, 416, 502 ; solution by definite 
integrals, 195 ; confluent hypergeometrie 
equation, 464, 468, 504 ; generalised hyper- 
geometric equation, 891 ; other equations 


of similar type, 180, 184, 198, 202, 
394. See also Bessel equation, Legendre 
equation. 

Index of compatibility, 205 ; determination 
of, 207 ; of adjoint system, 218 ; effect 
of small variations on, 219 
Indicial equation, 160, 367, 369, 871, 397, 
419 

Infinitesimal transformations, 94 ; notation, 
96. See also Groups, continuous trans- 
formation. 

Infinity, singular point at, 160, 168, 291, 853. 

356. 871 , 424, 430, 469, 495, 507 
Inflexions, locus of, 89 
Initial values (initial conditions), 62, 71, 
78, 115, 119; variation of, 68 ; singular, 
288-290, 304. See also Boundary con- 
ditions. 

Integrability, condition of, 16, 19, 53, 58 
Integral-curve, 13, 15, 32, 33, 36, 40, 55 ; 
cusp on, 83 ; singular, 84 ; particular, 84 ; 
algebraic, 90 

Integral equation, 68, 200, 261, 519 
Integral equivalents, in Pfaff’s problem, 57 
Integral, first, 12 

Integrals, solution by, single, 186-197, 201- 
203 ; double, 197-199 ; contour, 438-468 
Integral-surface, 47, as a locus of cha- 
racteristic curves, 48 

Integrating factor, 19, 27, 60, 531 , 584-587 
Invariant of a linear equation of the second 
order, 394 

Irreducible constants, 490, 497 
Irreducible equations, 128, 304 


Jacobians, 7 

Jacobi equation, 22, 81 

Jordan and Poebhammer, integrals of, 454 


Klein’s oscillation theorem, 248 


Lagrange identity, 124 

Lamd equation, 248, 378, 395, 500, 505 ; 

extended, .502 ; generalised, 496, 502, 507 
Laplace integrals, for the Legendre functions, 
198-195, 467 ; solution of standard 

canonical system by, 479 
Laplace transformation, 187-189, 438-444 
Legendre equation, 164, 192, 462 ; 

associated equation, 183, 500 
Legendre functions, Pn(a?) and Qn(x), series 
for, 165 ; continued fractions and, 182 ; 
definite integrals, 192-195, 202, 464 ; 
contour integrals, 462—464 ; associated 
functions, 183, 195 
Legendre polynomials, 165, 193 
Limits, method of, 282 
Linear differential equation, 8, 534-538 ; ♦ 
the first order, 20 ; of order n (existei 
of solution), 73, 284. See also under i 
names of special equations, Bounda 
problems, Singularities, etc. 

Linear differential systems. See System 
linear differential 

Linear independenee of solutions of a )’ 
equation, 402. See also Fundament 
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Linear substitutions, 118, 209, 857-862, 388, 
470 

Linear systems. See Systems, simultaneous 
linear. 

Line-element, 13 ; singular, 83 
Lipschitz condition, 63, 07, 71 
Logarithmic case, 164, 364, 369 
Logarithms, conditions for freedom from, 
404 

Mathleu equation, 175, 500, 503, 508 ; non- 
existence of simultaneous periodic solu- 
tions, 177 ; associated equation, 503 
Mathieu functions cen{x) and senix), 177 
Matrix solution of a simultaneous linear 
system. See Peano-Baker method. 
Mayer’s method of integrating total differ- 
ential equations, 56 

Mellin transformation, 195 ; application to 
the hypergeometric equation, 195 
Mercator’s projection, 84 

Non-homogeneous linear equation, solution of, 
122; with constant coefficients, 138, 535 
Non-homogeneous linear systems, compati- 
bility! of, 214, 266; development ol 
solution, 269 

Non-linear equations of the second and 
higher orders, 317-355 
Normal solutions, 428-427, 436-437, 469, 
478 ; of the Hamburger equation, 432- 
486 

Numerical integration of equations, .540-^47 

Operators, linear differential, 114 ; factori- 
sation, 120 ; adjoint, 125 ; permutable, 
128 ; with constant coefficients, 188 
Order, 3 ; integrable equations of higher 
than first, 42 ; depression of, 121 
Ordinary differential equation, 3 ; genesis 
of, 4 ; solutions of, 11 ; geometrical 
significance, 13. 

Orthogonal property of characteristic func- 
tions, 237, 268. 

Oscillation of solutions, 224 ; conditions for, 
227 

Oscillation theorems, Sturm’s, 231-237 ; 
Klein’s, 248 ; other forms, 252-253 

Painlev^ transcendents, 845 ; freedom from 
movable critical points, 346--351 ; asymp- 
totic relationship with elliptic functions, 
852 

Partial differential equation, 8 ; formation 
of, 6, 9 ; equivalent to simultaneous 
linear system, 47 ; homogeneous linear, 
50 ; satisfied by functions invariant 
under a given group, 99 
Peano-Baker method in the theory of 
^ simultaneous linear systems, 408 
i-d|seriminant and its locus, 88, 92, 804, 

' 808 

/oriodic boundary conditions, differential 
systems with, 242-248 
periodic coelBelents, equations having. See 
' Doubiy-periodic coefficients. Simply- 
^riodio coefficients. 

)^0di0 solutions, existence of, 886 


Periodic transformations, 200 
Permutdble linear operators, 128, 188 
Pfaff’s problem, 57-60 
Picone formula, 226 

Planes, partial differential equations of, 6 
Prime systems, 153 
Primitive, 5 

Puiseux diagram, 298, 301, 427 


Quadratures, determination of particular 
integral by, 122, 140 


Rank of an equation or system of equations, 
427-480, 469 ; equations of unit rank, 
448 ; reduction of rank, 445 ; equations 
of higher rank, direct treatment, 448 ; 
solution of standard canonical system of 
rank unity by Laplace integrals, 479 ; 
solution of system of rank two, 480 ; 
solution of system of general rank, 482 

Recurrence-relations, between coefficients 
in the series-solution of a linear differ- 
ential equation, 897, 421, 483 ; between 
contiguous functions, 460 

Reducibility of an equation having solutions 
in common with another equation, 126 ; 
of an equation having regular singu- 
larities, 420 

Regular singularity. See under Singularii^v. 

Regular solutions of a linear different 
equation, 364 ; of a system of linear 
equations, 369 ; development in scries, 
396 ; possible existence of, at an irregular 
singularity, 417 ; general non-existence 
of, 421 

Riccatl equation, 28, 293, 311, 315, 885, 
341 583 

Riemann P- . 162, 5ri9 ; its differ- 

ential c^qfuation, 891 ; corK>5?ur-integral 
dutions of the equation, 460 ; extended 
.L unction, 496 

Riemann problem, 389 ; generalised, 490 


Schwarzian derivative, 894 
Self-adjoint. See Adjoint equation. Adjoint 
systems. 

Semi-transcendental functions, 318 
Separation of variables, 17, 580-581 
Separation theorem, Sturm’s, 228 
Simply - periodic coefficients, equations 
having, 175, 247, 381, 415, 506. See also 
Hill’s equation, Mathieu equation. 
Singular points (singularities), 13, 69, 160, 
286 ; fixed and movable, 290 ; closed 
circuits enclosing, 357, 385 ; regular 
(conditions for), 161, 365-869 ; real and 
apparent, 406, 416 ; irregular, 168, 417- 
437 ; equivalent, 469 ; elementary, 495 ; 
confluence 495 ; species of irregular, 496. 
See also Branch points, Critical points. 
Infinity. 

Singular solutions, 12, 87, 112, 308, 855, 588 
Solutions, 8. See also Fundamental set. 
Normal solutions, Regular solutions, 
Singular solutions. Subnormal solutions. 
Spheres, partial differential equations of, 6 
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standard Domain, zero-free, 510 

Sturm-ldouville development of an arbitrary 
function, 278 ; convergence of, 275 ; 
comparison witli Fourier cosine develop- 
ment, 276. 

Sturm-Liouville systems, 217, 227, 285, 288, 
241, 270 

Sturm *s fundamental theorem, 224. See also 
Comparison theorem, Oscillation theorems, 
Separation theorem. 

Subnormal solutions, 427, 437 

Suceessfve approximations, method of, 88- 
75, 91, 268 

Surfaces of revolution, partial differential 
equation of, 9 

Systems, simultaneous linear algebraic, 205 

Systems of differential equations, simul- 
taneous, 14, 45 ; o:)^i8tence of solutions, 
71, 284, 408 ; conversion of linear 

equation into, 78, 411 ; equivalent 

singular point of, 469 ; formal solutions, 
478 ; characterisation of solutions at 
infinity, 485. Sec (jilso under Bounded 
coefficients. Constant coefficients. 

Systems, linear differential, 204 ; determina- 
tion of index, 207 ; adjoint, 210 ; non- 
hoinogeneous, 218, 266; .self-adjoint of 
second order, 215 ; involving a para- 
meter, 218 ; effect of small variations in 
cx)eflicients, 219. See also Sturm-Liouville 
systems. 


Tao-point and tae-loeus, 85, 88 

Total differential equations, 8, 16 ; foi 
tion of, 10 ; integrability, 52 ; % 

metrical interpretation, 55 ; May* 
method, 56 ; Pfaff’s problem, 
canonical form, 59 

Trajectories, orthogonal, 32, 92, 58. 

oblique, 88 

Transformation-groups. See Groups, co 
tinuous transformation. 

Transformations, 490 ; projective f 
quadratic, 497. See also Linear subf 
tions. 

Truncated solutions, 522 

Uniform solutions, class of equations havi 
872 

Variables, equations not involving one 
86, 48, 311 ; equations linear in, 38 

Variation of parameters, 21, 122, 245 

Weber equation, 159, 501, .506 

Wronskian, 116; Abel formula, 
value after description of closed cir 
357 

Zero-free intervals, 512 

Zero-free regions, 518 ; star, 515. Se 
Standard Domain. 

Zeros. See under Sturm’s funda' 
theorem. 
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